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Re: l)oc k. t No. 2001-410-(3.

L)ear Mr l erreni:

}:.nclo~e&I s Piedmont's Deferred Account-Hedging Program report for the period end March 31,
2008.

lf you have any questions, please feel free to contact me.

Sittcerelv.

Jenny Fiiri

Manager- Regulatory Reporting
704-73 1 -~ 560
Jenny Furr(a~Piedmontng. corn
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Chief( Tlcl k Administrator

Public Service Commission of South Carolina
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[)car Mr !erreni:

Fnclosed _ Piedmont's Deferred Account-Hedging Program report ibr the period end March 31,
2008.

If you ha_c an}, questions, please feel free: to contact me.

Sincerely.

Jenny Fiiri

Manager-Regulatory Reporting
704-731 -_ 560

Jenny Furr@Piedmontng.com
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(3
CJ
(3
EA

c

EC
EC

d
0 0 CD O0 0 Ch (D
OQMDI0 M N IA
ED Dl
CI
N

f
EA

N
(D

CI

(00
f

Ch Dl0 0
0 00 00 0

Clt

(D
tD

~o
M
VJ
CD
EA

CJ

0
(0
(3
EA

~o
CI0
CI0
f

(3
(3
O
N
Dl
J

Nl

It'.

cc
(3
EO

0 00
N (V
IA

(D
(D
IA
ED

IA 0
Ch ED

CO Dl
IA

N

tA IA

cd co

IA IA

0 00 00 0
M
Ch

CD

8 ul
M

IA
ul ch

IA0

~o
Ct
Cl
O0

C
(d

0
CJ
O0

O

EC(.
Ch O

0
f Dt

I

O
ED O
Q
Dl N

IA

(D 00 ED

Dl
IA

O

CD
(D

0 00 00 0
0
M

Xl.
(0
EA

(3

0
CI
Cl
O
O

I 3

0z

Dl
Ch
(h
(3
N
Dt
IA

(3
CJ
(3
(0
ED

C3
CI
O
IA
EG

(h

O
IA

O
N

O0
0
N

O IA0 N
EA IA
I Dl
CJI

Dt
ED
EA

Cl
O

DJ
EA
cd

0 0
(D

Ch Dt
IA

c

0 0
Dl (D

Dl
I IA
(D

Dl
CJ
(0
Cl
N
IA

cv
(0

CD

Cl

(D

CD

ED

0

N

CD
CD

IA
Vl

Dl Ch

I I
CD CO0 0
VJ M
IA EA

0 00 00 0

0 00 00 0

'd

uc

M

CD
EA

E3

~oo

M
CD
IA
CI

(D
N
CI

cv

N
ED
(D

0
CI
CJ
O
Cl

goo
CI0
Cl
CI

0
E
E0
O

E0

Cl

(0
CI0

(A

I
, Jo,

I

C3
(3
C3
(0

I

0 0
O JA

0 0
Dl

VJ I

Dl
ED
Dl

tct 0
Dt
M Dl

EA
01

(D Dl
Dl
CI

Ch

Dl
Dl0
N
IA

0
O0

f
13J

13J

VC co

IA
CD0 d
M

VC
C3
O
CJ0
f e

5

p
CI

CA

(3
EA

CD

(3
Ct

ED
EA

C3
Cl
C3

Ch

d

(3
C3
O
(D
IA
Dl
Dt

IA
CJ

(0

0
IA
VJ
IA

M

0 (A0 N
IA

IA Ch
(D M
'tf
(D

0 EA0 N

IA Dl

0 (A0 N
(Dd Dl
t
EO

0
cD ul
EA Ch

EA
CJ

0 0 'tf 0
CI (3 M (D
O N 'V' Dt

IA
ED (D d
ED
N

OOMO
O O IA ED

(h
EA CD CD IA
(D

N

Ch
CI

(D

Dt

(0
'cf
Cl

CJ
IA
(D

N
IA
N
CI

M

(D

(D
Dl
CJ

Dl

CJ

ul

CI

Ch

CJ
CI
O

CI0
CI

CJ
Cl
CI

(4

"c.

VJ

'Ef

13J

IA

CC

'd

g N
VJ IA
MN(0 0EA

0 M
MJ

~o

M
cd
IA

I

M
IA

0
PJ cd

Ocd'0 ul
O

M

VC
CI
(3
O
O
f

g
CI
CJ
O
CI

~o0
CI
O
O0

CD
CJ

CJ
00
O
Ih

130
Gl

O

Ol0
Ch'0
Ihz
O
(A

CJ
0

(D
Ch

0
I
N
M

C3
C3
Cld
Ct
EAd

O

M

IA

0 EA
O N
EA IA
(0 Dl
Ch

(3
ED

N 0
Dl (D

Dl
IA

IA

CD
(D

CI

(D

cd

f
CD

CI
cd

cd

ldl
cv

8 uf
M

dd ((j
EA0 0

o
CI
O00
f

(A
cv
IA
Dl

0 00 00
M ED

0 000 IA0 N
ED

ECI

tht 0
N ED0 Dl
N EA

cv

Dl

N

IA

CI
C3

0

cd

(D
ED
tD
Ch

0
N
M

CJ

Ch

IA

8 Dl
M Dl

(D (0IA0 ch

VJ

8 M
CD IA
IA
(0 dCd o
OO

M

~o0
CI
O
O
Ct

VC
CI
O
Dl
M
C3

E
m

Gla Cn0
0 Q
O
Vt C

Ch

Cl
td

Z 0
C0 th

E
Cl

Cl gl
Q. (3

CD
ED

R O[

0
Dl

O
O

th0
dl
O

0 C
itl
C

miri~ E
Ql

Cl
N 0

0l 0 Cl
C o ch C

(d 0
c

m
Qo a

ch a 0 0
Cl JC Q
Ql IU

dl

E

cll
Cl

U

00 0
th Ch

df

u. X(A

00

E0

Cl tn
CJ tho m

Q m 0
Ct Q.

IC.
'

O
O
(d
Ih
01
(d
Ih

0

E0
Vl
Cl

th
I

Cl0 3o0

Vl
Cl

C D
Cl

Ih
(d0
O
m
O

O

(d Cl
(0 Q:

0
m O

E
O

0 '0
8 Ih

C ~m

th Vl0 c
Ih (dAO-

00 Ct

0 M C.
ul (d

0 N 0
D

Cl 0 td0» O
C th C
td C Cl

(dcd ((II I- (Q

dt0
C

Cj

Cl

'0
Cl
O
C
td
td

QJ
Vt
to

m Ct

(d
CQ td

0 Cd

0
E0
E
th

C JC0
m 0

0o 0
Vl C

(d
td

Sth (0
0 0)

0
E
dt

(h

0

Cl

Cl

Cl

E

0
m

0
m

Cl

00

Z

Z

S

O9

o

LO

('0

o9

F-

c.o

co

o-

o_

co
c9

Lo

,.6

o_

co c

8 _o_

o c_

h., o_

c-_ co

_ooCO O_

,A _-e,i,n '

°ooo_

o _o

oo

oo_ _°
OrO

, ,_ _

' ' _40_ _

' ' ud_ ,--:0
0 0 _

o_o _--8
mmm om

0 0

_ i °_°

o o_ _ u9

8
8

8
b-

8

o

8
o

,8

o

E

S

E

0

x:

en

2

A

"..... t }

, ;3

, ,,- / J

_--. _22.

C2.
i-in

t_D
_tt, ....{-"I

......JJ

',-i-7

o,

,_>
"G
<

7"

(..)
cO

E_
O_

_I

_ 8c_
• mo

_



) 2»[ ]= 1/]I", f-&

I I:I ] f8 I(i '.: f:, If nf]
;-, Di ]&

'
OO].]/'I

C' ] - (f i
'-.I ',

MONTHLY CQMfv]QDITY STATE]',i]F N'I,

(7
727ta! ("O/f)S .

i Mi'5
PIEDMONT NA1'URAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTB NC 28233-3060

STATEMENT DATB: MAR 31, 2008

X2068

X121

RBC WEALTH MANAGEMENT
(704)264-2767

,245, La/'f, oZ
I b'lif Ha ~.

ZS0, Se.@9'

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATBMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

~(4JHl gD~lr1& S5g~ 4~~ ACCOUNT NUMBER i
('J

SALESMAN NUMBER:
(x

)f.4Y]+l»5i Ci) x'+4M ~ lk024"M ~(iGI ~18&DUCED BY

Ctm '+ ~ la. P IC

Pi ~» PuEC &~3 9/4~ ~ ~ll3jM

* a * * * * ~ Y 0 U R A C T I V I T Y T H I S M 0 N T H * * 0 * 4 * * I * * *

DATE LONG/BUY SHRT/SBLL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/03/8
3/03/8
3/03/8
3/03/8
3/03/8
3/03/8
3/03/8

CALL APR
CALL MAY
CALL JUN
CALL JUL
CALL AUG
CALL OCT
CALL OCT

08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS

9250 C
9700 C

10100 C
10450 C
11000 C
11100 C
15000 C

NET PREM
NET PREM
NET PREM
NET PREM
NET PREM
NBT PREM
NET PREM

US
US
US
US
US
US
US

33, 093.00
32, 793.00
39, 588. 50
27, 577. 50
27, 827. 50
64, 124.00

19,076. 00
3/04/8
3/04/8

3/04/8
3/04/8
3/04/8

CALL SEP 08 NATURAL GAS
CALL AUG 08 NATURAL GAS
CANCBLLBD TRADE
CALL AUG 08 NATURAL GAS
CALL SBP 08 NATURAL GAS
WIRE TRANSFER REEC
WIRE TRANSFER RECEIVED

10350 C
11000 C

11000 C
14000 C

NET PREM
CANCEL

NET PREM
NET PREM

WIREREC

US
US

US
US
US

47, 733.00

27, 577. 50

27, 827. 50

13,707. 00
205, 927. 50

3/05/8 WIRE TRANSFBR REC
WIRE TRANSFBR RECEIVED

WIREREC US 33, 776. 00

3/07/8 02/08 INTERBST
CREDIT INTEREST

CR INT US 23. 98

3/12/8
3/12/8
3/12/8
3/12/8
3/12/8
3/12/8
3/12/8
3/12/8
3/12/8
3/12/8

//' 8

i

6

(e,
'

5
5

PUT OCT 08
PUT OCT 08
PUT AUG 08
PUT AUG 08
PUT SEP 08
PUT SEP 08
PUT OCT 08
PUT OCT 08
PUT AUG 08
PUT AUG 08

NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS
NATURAL GAS

4900 C
4900 C
5500 C
5500 C
5500 C
5500 C
5800 C
5800 C
6000 C
6000 C

MEMO P&L
NET PRBM
MEMO P&L
NET PRBM
MEMO P&L
NET PREM
MEMO P&L
NBT PREM
MEMO P&L
NBT PREM

US
US
US
US
US
US
US
US
US
US

820. 00

248. 76

615.00

2, 970.00

357.30

3/13/8
3/13/8
3/13/8

PUT SEP 0 8 NATURAL GAS
PUT SEP 08 NATURAL GAS
WIRE TRANSFER REC
WIRE TRANSFER RECEIVED

6000 C
6000 C

MEMO P&L
NET PREM

WIRBREC

US
US
US

900.00
4, 987.08

3/14/8

3/26/8

3/26/8
3/26/8
3/26/8

3/27/8
3/27/8
3/27/8

304- + m 30

lgC:

i 1 ii. 'i o

g if5noD
12

WIRE TRANSFER REC
WIRE TRANSFER RBCEIVED

APR 08 NATURAL GAS
RESULT OF AN EXERCISE
CALL APR 08 NATURAL GAS
CALL APR 08 NATURAL GAS
CALL APR 08 NATURAL GAS

PUT APR 08 NATURAL GAS
CALL APR 08 NATURAL GAS
WIRB TRANSFER DISB
WIRB TRANSFBR DISBURSED

7700 C
8100 C
9250 C

6000 C
10000 C

P&S US

EXER/ASSN
EXER/ASSN
BXER/ASSN

EXPIRE
EXPIRE

WIRESNT

US
US
US

US
US
US

WIRBREC US 900.00

00
00
00

00
.00

419, 670. 00

4/Q $ '70, 419, 670. 00~,oD

iIP(f, fiÃ»g
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PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC 28233-3060

i++-:-+-7 ++-+:+-7+\+. .

MONTHLY COMMODITY STATEMENT

MAR 31, 2008

X2068

XI21

RBC'WEALTH-MANAGEMENT

(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* YOUR ACTIVITY THIS MONTH * * * * * * * * * * * * *

DATE

3/03/8 ,' 6

3/03/8 7

3/03/8 5

3/03/8 5

3/03/8 8

3/03/8

3/04/8 6

3/04/8 _ _-

3/04/8 / 5

310418 (
3/04/8 _-_

3/o5/8

3/07/8

3/12/8

3/12/8

3/12/8

3/12/8

3/12/8

3/12/8

3/12/8

3/12/8

3/12/8

3/12/8

LONG/BUY
SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

CALL APR 08 NATURAL GAS 9250 C NET PREM US

CALL MAY 08 NATURAL GAS 9700 C NET PREM US

CALL JUN 08 NATURAL GAS i0100 C NET PREM US

CALL JUL 08 NATURAL GAS 10450 C NET PREM US

CALL AUG 08 NATURAL GAS ii000 C NET PREM US

CALL OCT 08 NATURAL GAS iii00 C NET PREM US

CALL OCT 08 NATURAL GAS 15000 C NET PREM US

CALL SEP 08 NATURAL GAS 10350 C NET PREM US

CALL AUG 08 NATURAL GAS ii000 C CANCEL US

CANCELLED TRADE

CALL AUG 08 NATURAL GAS ii000 C NET PREM US

CALL SEP 08 NATURAL GAS 14000 C NET PREM US

WIRE TRANSFER REEC WIREREC US

WIRE TRANSFER RECEIVED

WIRE TRANSFER REC

WIRE TRANSFER RECEIVED

WIREREC US

02/08 INTEREST CR INT US

CREDIT INTEREST

/ 8 8 PUT OCT 08 NATURAL GAS 4900 C MEMO P&L US

8 PUT OCT 08 NATURAL GAS 4900 C NET PREM US

6 6 PUT AUG 08 NATURAL GAS 5500 C MEMO P&L US

6 PUT AUG 08 NATURAL GAS 5500 C NET PREM US

6 6 PUT SEP 08 NATURAL GAS 5500 C MEMO P&L US

6 PUT SEP 08 NATURAL GAS 5500 C NET PREM US

9 9 PUT OCT 08 NATURAL GAS 5800 C MEMO P&L US

9 PUT OCT 08 NATURAL GAS 5800 C NET PREM US

5 5 PUT AUG 08 NATURAL GAS 6000 C MEMO P&L US

5 PUT AUG 08 NATURAL GAS 6000 C NET PREM US

3/13/8 5 5 PUT SEP 08 NATURAL GAS 6000 C MEMO P&L US

3/13/8 5 PUT SEP 08 NATURAL GAS 6000 C NET PREM US

3/13/8 _++, WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

33,093.00
32,793.00

39,588.50

27,577.50

27,827.50

64,124.00

19,076.00

47,733.00

27,827.50

27,577.50

13,707.00

205,927.50

33,776.00

23.98

.ooo
248.76

615.00

2,970.00

357.30

900.00

4,987.08

3/14/8 WIRE TRANSFER REC WIREREC US 900.00

WIRE TRANSFER RECEIVED

3/26/8 _0_-+ . 30 APR08NATUHALGAS C P_S US 919,_7_,_ 419.670.00
RESULT OF AN EXERCISE _2_._,_

3/26/8 Z2 _ CALL APR 08 NATURAL GAS 7700 C EXER/ASSN US _...r--_ .00

3/26/8 !2 _,_--O CALL APR 08 NATURAL GAS 8100 C EXER/ASSN US .00

3/26/8 6 EXER/ASSN US _O _4_ _)' DO@ .00

CALL APR 08 NATURAL GAS 9250 C

PUT APR 08 NATURAL GAS 6000 C EXPIRE US .00

3/27/8 12 CALL APR 08 NATURAL GAS i0000 C EXPIRE US .00

3/27/8 WIRE TRANSFER DISB WIRESNT US 419,670.00

WIRE TRANSFER DISBURSED

}A i ; : FR" _',i' [ Fi REP,_Ci "7 I)RU}I JE TtCNSIPIIqE DIA iLA (OLJR FA}LURETOEXERCI;[ iMMEDiATEL? YOUR RIGtiT TO HAVE DIFiXERENCESOR

J{: [ >_ 1;( I:;: i '+ D VII- B_r {, EPii" )", :) JR !s,': ;f_{ ]7,1E'iY htA TI41;;STAFEMENTiSC()R;_ECI AND RAqiFIED

I;5 ,\, t,_+ ,AXR,,(,(+I,Oo



PAGE 2

STATEMENT DATE; MAR 31, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC WEALTH'MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

* " * *» * * " " * " »» P 0 S I T I 0 N S I N Y 0 U R A C C 0 U N T * * *» " * * * * * * *» * * * *

DATE

12/07/7

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

12 PUT MAY 08 NATURAL GAS 5500 C .070 US
12» OPTION MARKET VALUE .001

EXPIRE 4/25/08
AVERAGE SHORT: .070

DEBIT

120.00
120.00*

CREDIT

12/07/7

LAST TRADE DATE: 4/25/08

19 PUT JUN 08 NATURAL GAS 5500 C .100 US19* OPTION MARKET VALUE , 001
EXPIRE 5/27/08

AVERAGE SHORT: .100

190.00
190.00»

LAST TRADE DATE: 5/27/08

12/06/7 6 PUT JUL 08 NATURAL GAS 5750 C
6* OPTION MARKET VALUE

EXPIRE 6/25/08
AVERAGE SHORT: .130

.130 US

.001
60.00
60.00*

8/30/7

LAST TRADE DATE: 6/25/08

12 PUT MAY 08 NATURAL GAS 6250 C .320 US
12* OPTION MARKET VALUE .001

EXPIRE 4/25/08
AVERAGE SHORT: .320

LAST TRADE DATE: 4/25/08

120.00
120.00»

8/30/7 2
2

CALL MAY 08 NATURAL GAS 7950 C
OPTION MARKET VALUE

258, 120.00 LIM EXPIRE 4/25/08
AVERAGE LONG: . 613

.613 US
2.151

258, 120.00
258, 120.00*

12/07/7 2
2*

LAST TRADE DATE: 4/25/08

CALL MAY 08 NATURAL GAS 8100 C
OPTION MARKET VALUE

240, 120.00 LIM EXPIRE 4/25/08
AVERAGE LONG: .430

.430 US
2. 003

240, 360.00
240, 360.00*

12/07/7 '9
19»

LAST TRADE DATE: 4/25/08

CALL JUN 08 NATURAL GAS 8250 C
OPTION MARKET VALUE

366, 130.00 LIM EXPIRE 5/27/08
AVERAGE LONG: .492

.492
1.948

US 370, 120.00
370, 120.00*

1/04/8 5
5»

LAST TRADE DATE: 5/27/08

CALL JUL 08 NATURAL GAS 8350 C
OPTION MARKET VALUE

95, 400. 00 LIM EXPIRE 6/25/08
AVERAGE LONG: .555

.555 US
1.986

99, 300.00
99, 300.00*
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MQNI-HLY COMMODITY STATEMEN] ....

STATEMENT DATE: MAR 31, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

-q

ACCOUNT * * * * * * * * * * * * * * * * * *

DATE PRICE/LEGND CC DEBIT CREDIT !

12/07/7 12 PUT MAY 08 NATURAL GAS 5500 C .070 US 120.00

12" OPTION MARKET VALUE .001 120.00*

EXPIRE 4/25/08

AVERAGE SHORT: .070

LAST TRADE DATE: 4/25/08

12/'07/7 19 PUT JUN 08 NATURAL GAS 5500 C .100 US 190.00

19" OPTION MARKET VALUE •001 190.00"

EXPIRE 5/27/08

AVERAGE SHORT : .i00

LAST TRADE DATE: 5/27/08

12/06/7 6 PUT JUL 08 NATURAL GAS 5750 C .130 US 60.00
6* OPTION MARKET VALUE .001 60.00,

EXPIRE 6/25/08

AVERAGE SHORT: .130

LAST TRADE DATE: 6/25/08

8/'30/7 12 PUT MAY 08 NATURAL GAS 6250 C .320 US 120.00

12" OPTION MARKET VALUE .001 120.00"

EXPIRE 4/25/08

AVERAGE SHORT : .320

LAST TRADE DATE: 4/25/08

8/'30/7 12 CALL MAY 08 NATURAL GAS 7950 C .613 US 258,120.00

12" OPTION MARKET VALUE 2. 151 258,120.00"

258,120.00 LIM EXPIRE 4/25/08

AVERAGE LONG: . 613

LAST TRADE DATE: 4/25/08

12/'07/7 12 CALL MAY 08 NATURAL GAS 8100 C .430 US 240,360.00

L2* OPTION MARKET VALUE 2.003 240,360.00*

240,120.00 LIM EXPIRE 4/25/08

AVERAGE LONG: .430

LAST TRADE DATE: 4/25/08

12/07/7 L9 CALL JUN 08 NATURAL GAS 8250 C .492 US 370,120.00

19" OPTION MARKET VALUE 1. 948 370,120.00"

366,130.00 LIM EXPIRE 5/27/08

AVERAGE LONG : .492

LAST TRADE DATE: 5/27/08

1/04/8 5 CALL JUL 08 NATURAL GAS 8350 C .555 US 99,300.00

5* OPTION MARKET VALUE 1.986 99,300.00*

95,400.00 LIM EXPIRE 6/25/08

AVERAGE LONG: .555

* * * * * * * * * " * * * * * POSITIONS IN YOUR

LDNG/BUY SHRT/SELL DESCRIPTION EX
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STATEMENT DATE: MAR 31, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC'WEALTH'MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDBR
PO BOX 33068
CHARLOTTE N 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE TO RESOLVE WITH YOUR BROKER,
PLBASB CONTACT ADMIS CUSTOMER SERVICB AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

1/03/8 5
5a

CALL AUG 08 NATURAL GAS 8400 C
OPTION MARKET VALUE

95, 150.00 LIM EXPIRB 7/28/08
AVERAGB LONG: .770

.770
2. 064

US 103,200. 00
103,200. 00*

LAST TRADE DATE: 7/28/08

1/03/8 5
5a

CALL SBP 08 NATURAL GAS 8400 C
OPTION MARKET VALUE

95, 650. 00 LIM EXPIRE 8/26/08
AVERAGE LONG: . 900

LAST TRADE DATE: 8/26/08

.900
2. 184

US 109,200. 00
109,200. 00*

12/07/7 8
8*

CALL OCT 08 NATURAL GAS 8500 C
OPTION MARKET VALUE

150, 640. 00 LIM EXPIRE 9/25/08
AVERAGB LONG: .890

LAST TRADE DATE: 9/25/08

.890
2.285

US 182, 800. 00
182, 800. 00*

12/06/7 6
6*

CALL JUL 08 NATURAL GAS 8550 C
OPTION MARKET VALUE

102, 480. 00 LIM EXPIRE 6/25/08
AVERAGE LONG: .530

.530
1.814

US 108, 840. 00
108, 840. 00*

12/07/7 6
6+

LAST TRADE DATE: 6/25/08

CALL AUG 08 NATURAL GAS 8700 C
OPTION MARKET VALUE

96, 180.00 LIM EXP1RE 7/28/08
AVERAGB LONG: .580

.580
1.834

US 110,040. 00
110,040. 00'

12/06/7 6
6*

LAST TRADE DATE: 7/28/08

CALL SEP 08 NATURAL GAS 8700 C
OPTION MARKET VALUE

96, 780. 00 LIM EXPIRE 8/26/08
AVERAGE LONG: .710

.710
1.966

US 117,960.00
117,960. 00*

1/03/8 9
9*

LAST TRADB DATE: 8/26/08

CALL OCT 08 NATURAL GAS 8750 C
OPTION MARKET VALUE

146, 970. 00 LIM EXPIRE 9/25/08
AVERAGE LONG: . 945

.945
2. 114

US 190,260. 00
190,260. 00*

2/01/8 6
6*

LAST TRADE DATE: 9/25/08

CALL AUG 08 NATURAL GAS 8850 C
OPTION MARKET VALUB

87, 180.00 LIM EXPIRB 7/28/08
AVERAGE LONG: .517

.517 US
1.725

103, 500. 00
103,500. 00*

LAST TRADE DATE: 7/28/08
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MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

1/03/8 5 CALL AUG 08 NATURAL GAS 8400

5* OPTION MARKET VALUE

95,150.00 LIM EXPIRE 7/28/08

AVERAGE LONG: .770

LAST TRADE DATE: 7/28/08

1/03/8 5 CALL SEP 08 NATURAL GAS 8400

5* OPTION MARKET VALUE

95,650.00 LIM EXPIRE 8/26/08

AVERAGE LONG: .900

LAST TRADE DATE: 8/26/08

12/07/7 8 CALL OCT 08 NATURAL GAS 8500

8* OPTION MARKET VALUE

150,640.00 LIM EXPIRE 9/25/08

AVERAGE LONG: .890

LAST TRADE DATE: 9/25/08

12/06/7 6 CALL JUL 08 NATURAL GAS 8550

6* OPTION MARKET VALUE

102,480.00 LIM EXPIRE 6/25/08

AVERAGE LONG: .530

LAST TRADE DATE: 6/25/08

12/07/7 6 CALL AUG 08 NATURAL GAS 8700

6* OPTION MARKET VALUE

96,180.00 LIM EXPIRE 7/28/08

AVERAGE LONG: .580

LAST TRADE DATE: 7/28/08

12/06/7 6 CALL SEP 08 NATURAL GAS 8700

6* OPTION MARKET VALUE

96,780.00 LIM EXPIRE 8/26/08

AVERAGE LONG: .710

LAST TRADE DATE: 8/26/08

1/03/8 9 CALL OCT 08 NATURAL GAS 8750

9* OPTION MARKET VALUE

146,970.00 LIM EXPIRE 9/25/08

AVERAGE LONG: .945

LAST TRADE DATE: 9/25/08

2/01/8 6 CALL AUG 08 NATURAL GAS 8850

6* OPTION MARKET VALUE

87,180.00 LIM EXPIRE 7/28/08

AVERAGE LONG: .517

LAST TRADE DATE: 7/28/08

EX PRICE/LEGND CC DEBIT CREDIT

C .770 US 103,200.00

2.064 103,200.00"

C .900 US 109,200.00

2.184 109,200.00"

C .890 US 182,800.00

2.285 182,800.00"

C .530 US 108,840.00

1.814 108,840.00"

C .580 US 110,040.00

1.834 110,040.00"

C .710 US 117,960.00

1.966 117,960.00"

C .945 US 190,260.00

2.114 190,260.00"

C .517 US i03,500.00

1.725 103,500.00"
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STATEMENT DATE: MAR 31, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC'WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

2/01/8

L&)NG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

6
6~

.345
1.457

USCALL JUL 08 NATURAL GAS 9000 C
OPTION MARKET VALUE

75, 480. 00 LIM EXPIRE 6/25/08
AVERAGE LONG: .345

DEBIT CREDIT

87, 420. 00
87, 420. 00*

LAST TRADE DATE: 6/25/08

2/01/8

3/03/8

6
6*

6
6*

CALL SEP 08 NATURAL GAS 9350 C
OPTION MARKET VALUE

57, 780. 00 LIM EXPIRE 8/26/08
AVERAGE LONG: .485

LAST TRADE DATE: 8/26/08

CALL MAY 08 NATURAL GAS 9700 C
OPTION MARKET VALUE

24, 060. 00 LIM EXPIRE 4/25/08
AVERAGE LONG: .545

.485 US
1.560

.545 US

. 617

93, 600.00
93, 600. 00"

37 020 00
37, 020. 00*

11/02/7 9
9*

LAST TRADE DATE: 4/25/08

CALL OCT 08 NATURAL GAS 9800 C
OPTION MARKET VALUE

52, 470. 00 LIM EXPIRE 9/25/08
AVERAGE LONG: . 960

.960
1.542

US 138,780. 00
138,780. 00*

LAST TRADE DATE: 9/25/08

11/05/7 5
5*

CALL JUL 08 NATURAL GAS 9850 C
OPTION MARKET VALUE

20, 400. 00 LIM EXPIRE 6/25/08
AVERAGE LONG: .465

.465

. 937
US 46, 850. 00

46, 850. 00*

11/05/7 7
7*

LAST TRADE DATE: 6/25/08

CALL JUN 08 NATURAL GAS 9900 C
OPTION MARKET VALUE

19,390.00 LIM EXPIRE 5/27/08
AVERAGE LONG: .430

.430

.704
US 49, 280. 00

49, 280. 00*

2/01/8 9
9a

LAST TRADE DATE: 5/27/08

CALL OCT 08 NATURAL GAS 9950 C
OPTION MARKET VALUE

38, 970.00 LIM EXPIRE 9/25/08
AVERAGE LONG: .490

.490
1.475

US 132, 750. 00
132, 750. 00*

3/03/8 7
7*

LAST TRADE DATE: 9/25/08

CALL JUN 08 NATURAL GAS 10100 C
OPTION MARKET VALUE

5, 390, 00 LIM EXPIRE 5/27/08
AVERAGE LONG: .564

.564

.611
US 42, 770. 00

42, 770. 00*

LAST TRADE DATE: 5/27/08
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MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: Xl21

INTRODUCED BY: RBC'WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC 28233-3060

!:g; .........................:o,,o,.,,,,

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

i 2/01/8 6 CALL JUL 08 NATURAL GAS 9000 C .345 US 87,420.00

6* OPTION MARKET VALUE 1.457 87,420.00*

75,480.00 LIM EXPIRE 6/25/08

AVERAGE LONG: .345

LAST TRADE DATE: 6/25/08

2/01/8 6 CALL SEP 08 NATURAL GAS 9350 C .485 US 93,600.00

6* OPTION MARKET VALUE 1.560 93,600.00*

57,780.00 LIM EXPIRE 8/26/08

AVERAGE LONG: .485

LAST TRADE DATE: 8/26/08

3/03/8 6 CALL MAY 08 NATURAL GAS 9700 C .545 US 37,020.00

6* OPTION MARKET VALUE .617 37,020.00*

24,060.00 LIM EXPIRE 4/25/08

AVERAGE LONG: .545

LAST TRADE DATE: 4/25/08

11/02/7 9 CALL OCT 08 NATURAL GAS 9800 C .960 US 138,780.00

9* OPTION MARKET VALUE 1.542 138,780.00"

52,470.00 LIM EXPIRE 9/25/08

AVERAGE LONG: .960

LAST TRADE DATE: 9/25/08

11/05/7 5 CALL JUL 08 NATURAL GAS 9850 C .465 US 46,850.00

5* OPTION MARKET VALUE .937 46,850.00*

20,400.00 LIM EXPIRE 6/25/08

AVERAGE LONG: .465

LAST TRADE DATE: 6/25/08

11/05/7 7 CALL JUN 08 NATURAL GAS 9900 C .430 US 49,280.00

7* OPTION MARKET VALUE .704 49,280.00*

19,390.00 LIM EXPIRE 5/27/08

AVERAGE LONG: .430

LAST TRADE DATE: 5/27/08

2/01/8 9 CALL OCT 08 NATURAL GAS 9950 C .490 US 132,750.00

9* OPTION MARKET VALUE 1.475 132,750.00"

38,970.00 LIM EXPIRE 9/25/08

AVERAGE LONG: .490

LAST TRADE DATE: 9/25/08

3/03/8 7 CALL JUN 08 NATURAL GAS i0100 C .564 US 42,770.00

7* OPTION MARKET VALUE .611 42,770.00*

5,390.00 LIM EXPIRE 5/27/08

AVERAGE LONG: .564

LAST TRADE DATE: 5/27/08
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STATEMBNT DATE: MAR 31, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLBASE CONTACT ADMIS CUSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATE L()NG/BUY SHRT/SELL DBSCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

11/05/7 5
5*

CALL AUG 08 NATURAL GAS 10150 C
OPTION MARKET VALUE

7, 650. 00 LIM EXPIRE 7/28/08
AVERAGE LONG: . 535

.535

.994
US 49, 700. 00

49, 700. 00*

3/04/8 6
6*

LAST TRADE DATE: 7/28/08

CALL SEP 08 NATURAL GAS 10350 C
OPTION MARKET VALUE

BXPIRE 8/26/08
AVERAGE LONG: .794

.794 US
1.077

64, 620. 00
64, 620. 00*

LAST TRADE DATE: 8/26/08

11/05/7 6
6*

CALL SEP 08 NATURAL GAS 10400 C
OPTION MARKET VALUE

EXPIRE 8/26/08
AVERAGE LONG; .620

LAST TRADB DATE: 8/26/08

.620 US
1.057

63, 420. 00
63, 420. 00*

3/03/8 5
5*

CALL JUL 08 NATURAL GAS 10450 C
OPTION MARKET VALUE

EXPIRB 6/25/08
AVERAGE LONG: . 550

. 550 US

.676
33, 800. 00
33, 800. 00~

LAST TRADE DATB: 6/25/08

12/07/7 12 CALL MAY 08 NATURAL GAS 11000 C
12+ OPTION MARKET VALUB

EXPIRE 4/25/08
AVERAGE SHORT: .070

LAST TRADE DATE: 4/25/08

.070

.132
US 15, 840. 00

15, 840. 00»

12/07/7 19 CALL JUN 08 NATURAL GAS 11000 C
19* OPTION MARKET VALUE

EXPIRE 5/27/08
AVERAGE SHORT: .100

.100

.312
US 59, 280. 00

59, 280. 00*

3/03/8 5
5*

LAST TRADE DATE: 5/27/08

CALL AUG 08 NATURAL GAS 11000 C
OPTION MARKET VALUE

EXPIRE 7/28/08
AVERAGE LONG: .550

.550

.680
US 34, 000. 00

34, 000. 00*

LAST TRADE DATE: 7/28/08

3/03/8 8
8*

CALL OCT 08 NATURAL GAS 11100 C
OPTION MARKET VALUE

EXPIRB 9/25/08
AVERAGE LONG: .800

LAST TRADE DATE: 9/25/08

.800
1.053

US 84, 240. 00
84, 240. 00"
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MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: XI21

INTRODUCED BY: RBC'WEALTH'MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

11/05/7 5 CALL AUG 08 NATURAL GAS 10150

5* OPTION MARKET VALUE

7,650.00 LIM EXPIRE 7/28/08

AVERAGE LONG: .535

LAST TRADE DATE: 7/28/08

3/04/8 6 CALL SEP 08 NATURAL GAS 10350

6* OPTION MARKET VALUE

EXPIRE 8/26/08

AVERAGE LONG: .794

LAST TRADE DATE: 8/26/08

ili/05/7 6 CALL SEP 08 NATURAL GAS 10400

6* OPTION MARKET VALUE

EXPIRE 8/26/08

AVERAGE LONG: .620

LAST TRADE DATE: 8/26/08

3/03/8 5 CALL JUL 08 NATURAL GAS 10450

5* OPTION MARKET VALUE

EXPIRE 6/25/08

AVERAGE LONG: .550

LAST TRADE DATE: 6/25/08

12/07/7 12 CALL MAY 08 NATURAL GAS ii000

12" OPTION MARKET VALUE

EXPIRE 4/25/08

AVERAGE SHORT: .070

LAST TRADE DATE: 4/25/08

12/07/7 19 CALL JUN 08 NATURAL GAS ii000

19" OPTION MARKET VALUE

EXPIRE 5/27/08

AVERAGE SHORT: .i00

LAST TRADE DATE: 5/27/08

3/03/8 5 CALL AUG 08 NATURAL GAS ii000

5* OPTION MARKET VALUE

EXPIRE 7/28/08

AVERAGE LONG: .550

LAST TRADE DATE: 7/28/08

3/03/8 8 CALL OCT 08 NATURAL GAS iii00

8* OPTION MARKET VALUE

EXPIRE 9/25/08

AVERAGE LONG: .800

LAST TRADE DATE: 9/25/08

EX PRICE/LEGND CC DEBIT CREDIT

C .535 US 49,700.00

.994 49,700.00*

C .794 US 64,620.00

1.077 64,620.00*

C .620 US 63,420.00

1.057 63,420.00*

C .550 US 33,800.00

.676 33,800.00*

C .070 US 15,840.00

.132 15,840.00"

C .I00 US 59,280.00

.312 59,280.00*

C .550 US 34,000.00

.680 34,000.00*

C .800 US 84,240.00

1.053 84,240.00*
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STATEMENT DATE: MAR 31, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC WEALTH'MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233 —3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

1/04/8

Lr)NG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

.080

.364
US5 CALL JUL 08 NATURAL GAS 11500 C

5» OPTION MARKET VALUE
EXPIRE 6/25/08

AVERAGE SHORT: .080

DEBIT

18,200. 00
18,200. 00»

CREDIT

LAST TRADE DATE: 6/25/08

12/06/7 6 CALL JUL 08 NATURAL GAS 12000 C
6* OPTION MARKET VALUE

EXPIRE 6/25/08
AVERAGE SHORT: .100

. 100 US 16, 560. 00

.276 16,560. 00»

LAST TRADE DATE: 6/25/08

12/07/7
1/03/8

6 CALL AUG 08 NATURAL GAS 12000 C
5 CALL AUG 08 NATURAL GAS 12000 C

11» OPTION MARKET VALUE
EXPIRE 7/28/08

AVERAGE SHORT: .144

.140 US 26, 040. 00

.150 US 21, 700. 00

.434 47, 740. 00»

LAST TRADE DATE: 7/28/08

12/06/7
1/03/8

6 CALL SEP 08 NATURAL GAS 12000 C
5 CALL SEP 08 NATURAL GAS 12000 C

11» OPTION MARKET VALUE
EXPIRE 8/26/08

AVERAGE SHORT: .217

.220

.215

.587

US
US

35, 220. 00
29, 350.00
64, 570. 00*

LAST TRADE DATE: 8/26/08

12/07/7 8 CALL OCT 08 NATURAL GAS 12000 C
8» OPTION MARKET VALUE

EXPIRE 9/25/08
AVERAGE SHORT: .300

.300

.817
US 65, 360.00

65, 360.00*

LAST TRADE DATE: 9/25/08

11/05/7 7 CALL JUN 08 NATURAL GAS 13000 C
7» OPTION MARKET VALUE

EXPIRE 5/27/08
AVERAGE SHORT: .100

.100

.055
US 3, 850. 00

3, 850.00*

LAST TRADE DATE: 5/27/08

11/05/7 5 CALL JUL 08 NATURAL GAS 13000 C
5* OPTION MARKET VALUE

EXPIRE 6/25/08
AVERAGE SHORT: .130

. 130 US

. 163
8, 150.00
8, 150.00*

LAST TRADE DATE: 6/25/08

11/05/7 5 CALL AUG 08 NATURAL GAS 13000 C
5* OPTION MARKET VALUE

EXPIRE 7/28/08
AVERAGE SHORT: .200

.200 US 14, 050. 00

.281 14, 050. 00»
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STATEMENT DATE: MAR 31, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: XI21

INTRODUCED BY: RHC'WEALTH'MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

1/04/8 5 CALL JUL 08 NATURAL GAS 11500

5* OPTION MARKET VALUE

EXPIRE 6/25/08

AVERAGE SHORT: .080

LAST TRADE DATE: 6/25/08

12/06/7 6 CALL JUL 08 NATURAL GAS 12000

6* OPTION MARKET VALUE

EXPIRE 6/25/08

AVERAGE SHORT: .I00

LAST TRADE DATE: 6/25/08

12/07/7 6 CALL AUG 08 NATURAL GAS 12000

1/03/8 5 CALL AUG 08 NATURAL GAS 12000

ii* OPTION MARKET VALUE

EXPIRE 7/28/08

AVERAGE SHORT: .144

LAST TRADE DATE: 7/28/08

12/06/7 6 CALL SEP 08 NATURAL GAS 12000

1/03/8 5 CALL SEP 08 NATURAL GAS 12000

ii* OPTION MARKET VALUE

EXPIRE 8/26/08

AVERAGE SHORT: .217

LAST TRADE DATE: 8/26/08

12/07/7 8 CALL OCT 08 NATURAL GAS 12000

8* OPTION MARKET VALUE

EXPIRE 9/25/08

AVERAGE SHORT: .300

LAST TRADE DATE: 9/25/08

11/05/7 7 CALL JUN 08 NATURAL GAS 13000

7* OPTION MARKET VALUE

EXPIRE 5/27/08

AVERAGE SHORT: .i00

LAST TRADE DATE: 5/27/08

11/'05/7 5 CALL JUL 08 NATURAL GAS 13000

5* OPTION MARKET VALUE

EXPIRE 6/25/08

AVERAGE SHORT: .130

LAST TRADE DATE: 6/25/08

11/05/7 5 CALL AUG 08 NATURAL GAS 13000

5* OPTION MARKET VALUE

EXPIRE 7/28/08

AVERAGE SHORT: .200

EX PRICE/LEGND CC DEBIT

C .080 US 18,200.00

.364 18,200.00"

CREDIT

C .I00 US 16,560.00

.276 16,560.00"

C .140 US 26,040.00

C .150 US 21,700.00

.434 47,740.00*

C .220 US 35,220.00

C .215 US 29,350.00

.587 64,570.00*

C .300 US 65,360.00

.817 65,360.00*

C .i00 US 3,850.00

.055 3,850.00*

C .130 US 8,150.00

.163 8,150.00"

C .200 US 14,050.00

.281 14,050.00"
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STATEMENT DATE: MAR 31, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC ' WEALTH ' MANAGEMENT
F704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE N(. 28233 —3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATE

11/05/7

L()NG/BUY SHRT/SELL DESCRIPTION EX PRICE/LBGND CC

.285 US

.428
6 CALL SEP 08 NATURAL GAS 13000 C
6* OPTION MARKET VALUE

EXPIRE 8/26/08
AVERAGE SHORT: .285

DEBIT

25, 680. 00
25, 680. 00»

CREDIT

LAST TRADE DATE: 8/26/08

11/02/7
1/03/8

9 CALL OCT 08 NATURAL GAS 13000 C
9 CALL OCT 08 NATURAL GAS 13000 C

18* OPTION MARKET VALUE
EXPIRE 9/25/08

AVERAGE SHORT: .325

.420 US 54, 270. 00

.230 US 54, 270. 00

.603 108, 540. 00»'

3/04/8

LAST TRADE DATE: 9/25/08

6 CALL SEP 08 NATURAL GAS 14000 C
6» OPTION MARKET VALUE

EXPIRE 8/26/08
AVERAGE SHORT: .230

.230 US 18,960.00

.316 18,960.00*

LAST TRADE DATE: 8/26/08

3/03/8 8 CALL OCT 08 NATURAL GAS 15000 C
8» OPTION MARKET VALUE

EXPIRE 9/25/08
AVERAGE SHORT: .240

.240 US 28, 400. 00

.355 28, 400. 00*

LAST TRADE DATE: 9/25/08

1. BEGINNING ACCT BALANCE
2. P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
4. NET FUTURES P&L
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALUE

*** SEG USD ***

419, 670. 00
245, 614.56-

2, 456, 280. 00

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

2, 456, 280. 00
2, 456, 280. 00

»»» CURRENT MONTH *»» »*» YEAR-TO-DATB *»*

FUTURES P&L
OPTION PREMIUM

US
US

419, 670. 00
245, 614.56-

1,090, 873.95
486, 391.56-
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MONTHLY COMMQDH Y STATEMEN[

STATEMENT DATE: MAR 31, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

(-.......................................

DATE

11/05/7

11/02/7

1/03/8

LONG/BUY

3/04/8

3/03/8

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

4. NET FUTURES P&L

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

SHRT/SELL DESCRIPTION

6 CALL SEP 08 NATURAL GAS 13000

6* OPTION MARKET VALUE

EXPIRE 8/26/08

AVERAGE SHORT: .285

LAST TRADE DATE: 8/26/08

9 CALL OCT 08 NATURAL GAS 13000

9 CALL OCT 08 NATURAL GAS 13000

18" OPTION MARKET VALUE

EXPIRE 9/25/08

AVERAGE SHORT: .325

LAST TRADE DATE: 9/25/08

6 CALL SEP 08 NATURAL GAS 14000

6* OPTION MARKET VALUE

EXPIRE 8/26/08

AVERAGE SHORT: .230

LAST TRADE DATE: 8/26/08

8 CALL OCT 08 NATURAL GAS 15000

8* OPTION MARKET VALUE

EXPIRE 9/25/08

AVERAGE SHORT: .240

LAST TRADE DATE: 9/25/08

*** SEG USD ***

00

00
00

419,670 O0

245,614 56- :- _)

2,456,280 00

EX PRICE/LEGND CC

C .285 US

.428

DEBIT

25,680.00

25,680.00*

C .420 US 54,270.00

C .230 US 54,270.00

.603 108,540.00"

C .230 US 18,960.00

.316 18,960.00"

2,456,280.00

2,456,280.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US 419,670.00 1,090,873.95

OPTION PREMIUM US 245,614.56- 486,391.56-

C .240 US 28,400.00

.355 28,400.00*

CREDIT
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Mark-to-Market Report
SC Hedging Plan

Mark-to-Market Report
SC Hed I Plan

Closed Positions -1st Review Period

Closed Positions - 2nd Review Period

Closed Positions - 3rd Review Period

Closed Positions - 4th Review Period

Closed Positions - 5th Review Period

$949,450

$1,065,640

$851,680

$2,463,690

$3,369,220

$2,424,270

$400,810

$795,290

$4,925,500

($1,385,730)

$1,474,820

($664,830)

($56,390)

$2,461,810

($4,754,950)

Call (Exercised)
Call (Exercised)
Sokl Futures
Sold Futures
Call (EXPIRED)
Put (Expired)
Csl (Sold) (Expired)
CsH (EXPIRED)
Call (Sdd) (Expired)
Put (Expired)
Put (Expired)
Put (Expired)

Call - Exercised
Call - Exercised
Sold Futures
Sold Futures
Call - Expired
Put - Expired
Call (Sold) - Expired
Call - Expired
Put - Expired
Call (Sold) - Expired
Put - Expired
Call (Sold) - Expired
Put - Expired
Cell (Sold) - Expired

Call - Expired
Put - Expired
Csl (Sold) - Expired
Csa - Expired
Put - Expired
Call (Sold) - Expired
Css - Expired
Put - Expired
Call (Sold) - Expired
Call - Expired
Pul - Expired

Put - Exercised
Put - Exercised
Put - Exercised
Put - Exercised
Put - Exercised
Sold Futures
Sold Futures
Call - EXPIRED
Call (Sold) - EXPIRED
Call - EXPIRED
Call (Sold) - EXPIRED
Call - EXPIRED
Csl (Sold) - EXPIRED
Call - EXPIRED
Call (Sold) - EXPIRED
Call - EXPIRED
Call - EXPIRED
Csa - EXPIRED

Put - EXERCISED
Put - EXERCISED
Put - EXERCISED
Pul - EXERCISED
Put - EXERCISED
SOLD FUTURES
SOLD FUTURES
SOLD FUTURES
SOLD FUTURES
SOLD FUTURES
CaH - EXPIRED
Csa (Sold) - EXPIRED
Cell - EXPIRED
Call (Sold) - EXPIRED
Call - EXPIRED
Call (Sold) - EXPIRED
Call - EXPIRED
Call (Sold) - EXPIRED

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

12/29/2006
1/4/2007

4/25/2007
4/25/2007
11/6/2006
11/6/2006
11/6/2006
12/1/2006
12/1/2006
12/29/2006
12/29/2006

1/4/2007

1/3/2007
1/4/2007

5/25/2007
5/25/2007
11/6/2006
11/6/2006
11/6/2006
12/1/2006
12/1/2006
12/1/2006
1/3/2007
1/3/2007
1/4/2007
1/4/2007

11/6/2006
11/6/2006
11/6/2006
12/1/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
1/4/2007

6/25/2007
6/25/2007

11/6/2006
12/1/2006
1/4/2007
3/1/2007

6/29/2007
7/26/2007
7/26/2007
11/6/2006
11/6/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
2/1/2007
2/1/2007
3/1/2007

6/26/2007
6/29/2007

11/3/2006
12/1/2006
1/4/2007
3/1/2007

6/29/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
11/3/2006
11/3/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
2/1/2007
2/1/2007

120,000
130,000
120,000
130,000

60,000
60,000
60,000

70,000
130,000

130,000
140,000
130,000
140,000
70,000
70,000
70,000

130,000
130,000
140,000
140,000

50,000
50,000
50,000

210,000
210,000
210,000
220,000
220,000

60,000
110,000
280,000

160,000
110,000

7.050
7.100
7.689
7.689
7.950
6.000
13.500
8.550
14.500
6.150
6.150
5.500

7.000
7.000
7.642
7.642
8.000
6.000
13.500
8.050
6.100
14.000
5.500
10.000
5.500
10.000

8.100
6.000
14.000
8.200
6.000
14.000
7.250
5.500
11.000
7.100
6.850

6.000
6.000
6.000
6.250
6.000
5.943
5.943
8.350
15.000
8.250
14.000
6.950
11.000
9.400
14.000
7.950
7.300
6.750

6.000
6.000
6.000
6.250
6.000
5.593
5.593
5.593
5.593
5.593
8.700
14.000
8.300
14.500
7.150
12.000
10.000
15.000

0.560
0.550

0.811
(0.280)
(0.080)
0.824
(0.060)
(0.565)
(0.570)
(0.280)

0.720
0.710

0.879
(0.300)
(0.100)
1.104
(0.230)
(0.110)
(0.300)
(0.160)
(0.300)
(0.150)

0.919
(0.330)
(0.110)
1.164

(0.240)
(0.160)
0.760

(0.350)
(0.150)
0.020

(0.020)

(0.370)
(0.240)
(0.535)
(0.200)
(0.080)

0.979
(0.130)
1.300

(0.300)
1.050

(0.230)
0.540

(0.080)
0.670
0.280
0.350

(0.380)
(0.340)
(0.580)
(0.250)
(0.270)

1.179
(0.320)
1.404

(0.300)
1.080

(0.220)
0.550

(0.100)

$67,200
$71,500

($16,800)
($4,800)
$49,440
($3,600)
($28,250)
($39,900)
($36,400)

$93,600
$99,400

$61,530
($21,000)
($7,000)
$66,240
($13,800)
($6,600)

($39,000)
($20,800)
($42,000)
($21,000)

$45,950
($16,500)
($5,500)
$69,840
($14,400)
($9,600)

$159,600
($73,500)
($31,500)
$4,400
($4,400)

($18,500)
($14,400)
($32,100)
($12,000)
($8,800)

$48,950
($6,500)
$78,000
($18,000)
$63,000
($13,800)
$27,000
($4,000)
$40,200
$44,800
$38,500

($22,800)
($20,400)
($29,000)
($15,000)
($78,300)

$70,740
($19,200)
$84,240
($18,000)
$54,000
($11,000)
$33,000
($6,000)

12/29/2006
1/4/2007

4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/2 $2007
4/25/2007
4/2$2007
4/2$2007
4/25/2007

5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/2 $2007
$25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
$2$2007
5/25/2007
5/25/2007

6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007

7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007

8/28/2007
8/28/2007
8/28/2007
8/2$2007
8/28/2007
8/28/2007
8/2N2007
N28/2007
$28/2007
8/28/2007
N28/2007
8/28/2007
8/2N2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007

$0
$0

$76,680
$76,570

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0

$83,460
$89,880

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0

($15,960)
($18,420)

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0

($24,420)
($24,420)
($20,350)
($39,420)
($118,030)

$0
$0
$0
$0
$0
$0
$0

G3GssAccounting&GASACCtDEFERREDCarolinast2008SC Hedge Activity Report - FiledtHedging Position snd Mark&os/larket as of March 31, 2008

Mark-to-Market Report

SC Hedging Plan

Report Date: 3/31/2008

Mark-to-Market Report

SC Plan

Closed Positions - 1st Review Period

Closed Positions - 2nd Review Period

Closed Positions - 3rd Review Period

Closed Positions - 4th Review Period

Closed PositKx',S - 5th Review Period

$949,450

$1,065,640

$351,680

$2,463,690

$3,369,220

$2,424,270

$400,810

$795,290

$4,925,500

($1,385,730)

$1,474,820

(s6s4,83o)

($56,390)

$2,461,810

($4,754,950)

Call (Exercised)

Call (Exercised)
Sold Futures

Sold Futures

Call (EXPIRED)
Put (Expired)

Call (SokJ) (Expired)
Ca)) (F._)IRED)

Call (Sold) (Expired)
Put (Expired)
Put (Expired)
Put (Expired)

Call - Exercised

Call - Exercised
Sold Futures
Sold Futures

Call - Expired
Put - Expired

Call (Sold) - Expired
Call-Expired

Put - Expired

Call (Sold) - Expired
Put - Expired
Call (Sold) - Expired

Put - Expired
Call (Sold) - Expired

Call - Expired
Put - Expired

Call (Sold) - Expired
Call - Expired

Put - Expired
Call (Sold) - Expired
Call - Expired
Put - Expired

Call (Sold) - Expired
Call - Expired
Put - Expired

PUt - Exercised
Put - Exercised

Put - Exer_sod
Put - Exercised
Put - Exercised
Sold Futures

Sold Futures
Call - EXPIRED

Call (Sold) - EXPIRED
Call - _IRED

Call (Sold) - EXPIRED
Call - EXPIRED

Call (Sold) - EXPIRED
Call - _IRED

Call (Sold) - EXPIRED
Carl - EXPIRED

ICall - EXPIRED
i Call - E)0_IRED

Put - EXERCISED
Put - EXERCISED
Put - EXERCISED
Put - EXERCISED
Put - EXERCISED

SOLD FUTURES
SOLD FUTURES
SOLD FUTURES
SOLD FUTURES

SOLD FUTURES
Call - EXPIRED

Call (Sold) - F_)3:_IRED
Call - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED

Carl (Sold) - EXPIRED
Call - EXPIRED

Call (Sold) - EXPIRED

NYMEX 12/29/2006 120,000 7.050 0.560 $67,200 12/29/2006 $0.000
NYMEX 11412007 130,000 7.100 0.550 $71,500 1/4/2007 $0.000
NYMEX 4/25/2007 120,000 7.689 4/25/2007 $0.000

NYMEX 4/25/2007 130,000 7.689 4/25/2007 $0.000
NYMEX 11/6/2006 60,000 7.950 0.811 $48,660 4/25/2007 $0.000

NYMEX 11/6/2006 60,000 6.000 (0.280) ($16,800) 4/25/2007 $0.000
NYMEX 11/5/2006 60,000 13.500 (0.080) ($4,800) 4/25/2007 $0.000
NYMEX 12/1/2006 60,000 8.550 0.824 $49,440 4/25/2007 $0.000

NYMEX 12/1/2006 60,000 14.500 (0.060) ($3,600) 4/25/2007 $0.000

NYMEX 12/29/2006 50,000 6.150 (0,565) ($28,250) 4/25/2007 $0.000
NYMEX 12/29/2006 70,000 6.150 (0.570) (:$39,900) 4/25/2007 $0.000
NYMEX 1/4/2007 130,000 5.500 (0.280) ($36,400) 4/25/2007 $0.000

NYMEX 1/3/2007 130,000 7.000 0.720 $93,600 5/25/2007 $0.000
NYMEX 1/4/2007 140,000 7.000 0.710 $99,400 5/25/2007 $0.000

NYMEX 5/25/2007 130,000 7.642 5/25/2007 $0.000
NYMEX 5/25/2007 140,000 7.642 5/25/2007 $0.000
NYMEX 11/5/2006 7O,000 8.000 0.879 $61,530 5/25/2007 $0.000

NYMEX 1115/2006 7O,000 6.000 (0.300) ($21,000) 5/25/2007 $0.000
NYMEX 11/6/2006 70,000 13,500 (0,100) {$7,000) 5/25/2007 $0.000
NYMEX 12/1/2006 60,000 8.050 1.104 $66,240 5/25/2007 $0.000

NYMEX 121112006 60,000 6.100 (0.230) ($13,800) 5/25/2007 $0.000
NYMEX 121112006 60,000 14.000 (0,110) ($8,600) 5/25/2007 $0.000
NYMEX 1/3/2007 130,000 5.500 (0.300) ($39,000) 5/25/2007 $0.000

NYMEX 1/3/2007 130,000 10.000 (0.160) ($20,800) 5/25/2007 $0.000
NYMEX 1/4/2007 140,000 5.500 (0.300) ($42,000) 5/25/2007 $0.000
NYMEX 1/4/2007 140,000 10.000 (0.150) ($21,000) 5/25/2007 $0.000

NYMEX 11/6/2006 50,000 8.100 0.919 $45,950 6/25/2007 $0.000

NYMEX 11/6/2006 50,000 6.000 (0.330) ($16,500) 6/26/2007 $0.000
NYIdEX 1116/2006 50,000 14.000 (0.110) ($0,500) 6/26/2007 $0.000

NYMEX 12/1/2006 60,000 8.200 1.164 $69,840 612612007 $0.000

NYMEX 12/1/2006 60,000 6.000 (0.240) ($14,400) 5/25/2007 $0.000
NYMEX 12/1/2006 60,000 14,000 (0,160) ($9,600) 6/26/2007 $0.000
NYMEX 11412007 210,000 7.250 0.760 $159,600 6126/2007 $0.000

NYMEX 1/4/2007 210,000 5.500 (0.350) ($73,500) 6/26/2007 $0.000
NYMEX 1/4/2007 210,000 11.000 (0.150) ($31,500) 5/25/2007 $0.000
NYMEX 6/25/2007 220,000 7,100 0.020 $4,400 5/25/2007 $0.000

NYMEX 6125/2007 220,000 6.850 (0.020) ($4,400) 612612007 $0.000

NYMF_X 111612006 50,000 6.000 (0.370) ($18,500) 7126/2007 $0.000
NYMEX 12/112006 60,000 6.000 (0.240) ($14,400) 7/26/2007 $0.000
NYMEX 11412007 60,000 6.000 (0.535) ($32,100) 7/26/2007 $0.000

NYMEX 3/1/2007 60,000 6.250 (0,200) ,[$12,000) 7/26/2007 $0.000
NYMEX 6129/2007 110,000 6.000 (0.080) ($8,800) 7/26/2007 $0.0C0
NYMEX 7/26/2007 280,000 5,943 7/26/2007 $0.000
NYMEX 7/26/2007 60,000 5.943 712612007 $8.000
NYMEX 11/6/2006 50,000 8.350 0.979 $48,950 7/25/2007 $0.000

NYMEX 11/6/2006 50,000 15.000 (0.130) ($8,500) 7/26/2007 $0.000
NYMEX 12/112006 60,000 8.250 1.300 $78,000 7/26/2007 $0.000

NYMEX 12/1/2006 60,000 14,000 (0.300) ($18,000) 7/26/2007 $0.000
NYMEX 1/4/2007 60,000 6.950 1.050 $83,000 7/25/2007 $0.000
NYMEX 1/4/2007 60,000 11.000 (0.230) ($13,800) 7/26/2007 $0.000
NYMEX 2/112007 50,000 9.400 0.540 $27,000 7/26/2007 $0.000

NYMEX 2/1/2007 50,000 14.000 (0.080) ($4,000) 7125/2007 $0.000
NYMEX 3/1/2007 60,000 7,950 0.670 $40,200 7/26/2007 $0.000

NYMEX 6/26/2007 160,000 7.300 0.280 $44,800 7126/2007 $0.000
NYMEX 6/2912007 110,0(X) 6.750 0.350 $88,500 7/26/2007 $0.000

NYMEX 11/3/2006 60,000 6.000 (0.380) ($22,800) 6/26/2007 $0.000
NYMEX 12/1/2006 60,000 6.000 (0.340) ($20,4.00) 6/28/2007 $0.000
NYMEX 1/4/2007 50,000 6.000 (0,580) ($29,000) 5/25/2007 $0.000

NYMEX 3/112007 60,000 6.250 (0,250) ($15,000) 8/25/2007 $0.000
NYMEX 6/2912007 290,000 6.000 (0,270) ($78,300) 5/25/2GO7 $0.000
NYMEX 8/25/2007 60,000 5.593 5/26/2007 $0.000
NYMEX 812812007 60,000 5.593 8/25/2007 $0.000
NYMEX 8128/2007 50,000 5.593 8/26/2007 $0.000

NYMEX 812812007 60,000 5,593 5/25/2007 $0.000
NYMEX 8/26/2007 290,000 5.593 5/25/2007 $0.000
NYMEX 11/3/2006 60,000 8.700 1.179 $70,740 5/25/2007 $0.000

NYMEX 11/3/2006 60,000 14.000 (0,320) ($19,200) 6/26/2007 $0.000
NYMEX 12/1/2006 60,000 8.300 1.404 $84,240 6/26/2007 $0.000

NYMEX 12/1/2006 60,000 14.500 (0,300) ($18,000) 812812007 $0.000
NYMEX 1/4/2007 50,000 7.150 1.080 $54,000 5/26/2007 $0.000
NYMEX 11412007 50,000 12,000 (0,220) ($11,000) 5/25/2007 $0.000
NYMEX 2/112007 60,000 10.000 0,550 $33,000 8/25/2007 $0.000

NYMEX 2/112007 Co0,000 15,000 (0,100) ($0,000) 8/28/2007 $0.000

SO
$0

$76,680
$76,57O

$0
$0
$0

$0
$0
$0

$0
$0

$0

$0
$83,46O

$89,880
$0

$0
$0
$0
$0

$0
$0
$0

$0
$0

$0
$0
$0

$0
$0

$0
$0
$0
$0

$0
$0

$0

$0
$0
$0
$0

($15,960)
($18,420)

$0
$0

$0
$0
$0

$0
$0
$0

$0

$0

$0

SO
$0
$0
$0

($24,420)

($24,420)
($2O,35O)
($39,420)
($118,030)

$0
$0

$0
$0
$0

$0
$0

$0
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Call - EXPIRED
Call - EXPIRED

Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sokl) - EXPIRED
Call - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED

Call (Sold) - EXPIRED

Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED
Call - EXPIRED
Put - EXPIRED

Cell - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED
Call - EXPIRED
Put - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call - Exercised
Sold Futures

Call (Sold) - EXPIRED

Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - Exercised

Sold Futures
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Cell (Sold) —EXPIRED
Call - Exercised

Sold Futures
Put - EXPIRED

Call (Sold) - EXPIRED
Call - Exercised

Sold Futures
Put - EXPIRED

Call (Sold) - EXPIRED
Call - Exercised

Sold Futures
Put - EXPIRED

Cell (Sold) - EXPIRED

Call - Exercised

NYMEX

NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

3/1/2007
6/29/2007

11/3/2006
11/3/2006
11/3/2006
12/1/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
I/4/2007
2/1/2007
2/1/2007
3/1/2007
3/1/2007
3/1/2007

6/29/2007
6/29/2007

9/22/2006
9/22/2006
9/22/2006
7/2/2007
7/2/2007

7/25/2007
7/25/2007
7/25/2007
8/23/2007
8/23/2007
10/3/2007
10/3/2007

6/5/2007
6/5/2007
6/5/2007
7/3/2007
7/3/2007
7/3/2007
8/1 /2007
8/1/2007
8/1/2007

8/23/2007
8/23/2007
9/4/2007
9/4/2007
10/3/2007
10/3/2007

6/5/2007
6/5/2007
6/5/2007
7/2/2007
7/2/2007
7/2/2007
8/1/2007
8/1/2007
8/1/2007
9/6/2007
9/6/2007

11/26/2007
11/26/2007

6/5/2007
6/5/2007
6/5/2007
7/2/2007
7/2/2007
7/2/2007
8/1/2007
8/1/2007
8/1 /2007
9/6/2007
9/6/2007

11/30/2007
1/28/2008
11/30/2007

6/5/2007
6/5/2007
6/5/2007
7/3/2007

2/26/2008
7/3/2007
7/3/2007
8/1 /2007
8/1/2007
8/1/2007
8/28/2007
2/26/2008
8/28/2007
8/28/2007
9/4/2007

2/26/2008
9/4/2007
9/4/2007

10/23/2007
2/26/2008
10/23/2007
10/23/2007

8/29/2007

80,000

430,000
430,000

80,000

220,000
220,000
160,000
160,000

160,000
160,000
140,000
140,000

100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000

190,000
190,000
200,000

110,000
110,000
110,000
110,000
110,000
110,000
110,000
110,000
110,000

220,000
220,000

90,000

80,000

90,000
420,000
420,000
170,000
170,000
170,000

70,000
70,000
70,000

70,000

70,000

200,000
200,000

130,000
130,000
130,000
130,000
130,000
130,000
130,000
130,000

120,000

8.150
7.050

8.650
6.000
14.000
8.400
6.000
15.000
7.200
6.000
12.000
8.600
13.000
8.050
6.250
13.000
8.450
11.000

9.400
5.500
14.000
8.150
6.800
7.350
6.000
11.000
7.300
5.800
9.150
6.250

10.250
7.000
13.500
8.600
6.700
12.000
8.750
6.750
12.250
8.600
6.300
7.950
6.350
7.950
6.700

10.500
7.000
13.500
9.050
6.500
13.000
9.450
6.750
13.500
8.400
6.450
8.400
7.000

10.450
7.000
13.500
8.700
6.500
12.000
9.550
6.500
13.500
8.500
6.450
8.000
8.101
10.100

10.250
6.750
13.500
8.650
94$
6.500
13.100
9.750
6.250
13.500
7.950
9.206
6.250
12.500
7.800
9.206
6.350
13.000
7.750
9.206
6.400
12.000

8.100

0.726
0.540

1.310
(0.411)
(0.420)
1.508

(0.400)
(0.344)
1.230

(0.620)
(0.330)
1.000

(0.240)
0.920

(0.320)
(0.160)
0.420

(0.140)

1.120
(0.350)
(0.450)
0.794

(0.480)
0.860

(0.370)
(0.190)
0.565

(0.300)
0.040

(0.053)

1.030
(0.160)
(0.390)
1.055

(0.270)
(0.330)
0.900

(0.310)
(0.260)
0.530

(0.220)
0.540

(0.260)
0.580

(0.120)

1.185
(0.160)
(0.550)
1.100

(0.200)
(0.350)
0.946

(0.285)
(0.285)
0.670

(0.200)
0.395
(0.080)

1.350
(0.200)
(0.670)
1.340

(0.250)
(0.550)
1.006

(0.270)
(0.360)
0.720

(0.250)
0.425

(0.100)

1.400
(0.220)
(0.700)
1.335

(0.330)
(0.450)
1.020

(0.260)
(0.420)
0.960

(0.300)
(0.200)
0.950

(0.340)
(0.160)
0.800

(0.240)
(0.120)

0.543

$156,600

$117,900
($36,990)
($37,800)
$120,640
($32,000)
($27,520)
$110,700
($55,800)
($29,700)
$90,000
($21,600)
$82,800
($28,800)
($14,400)
$180,600
($60,200)

$89,600
($28,000)
($36,000)
$174,680
($'I05,600)
$t 37,600
($59,200)
($30,400)
$90,400
($48,000)
$5,600
($7,420)

$'103,000
($16,000)
($39,000)
$105,500
($27,000)
($33,000)
$90,000
($31,000)
($26,000)
$159,000
($66,000)
$102,600
($49,400)
$116,000
($24,000)

$130,350
($17,600)
($60,500)
$121,000
($22,000)
($38,500)
$104,060
($31,350)
($31,350)
$361,800
($108,000)
$86,900
($17,600)

$121,500
($18,000)
($60,300)
$107,200
($20,000)
($44,000)
$90,540

1,$24,300)
($32,400)
$302,400
(,'$105,000)
$72,250

($17,000)

$98,000
($15,400)
($49,000)
$80,100

($19,800)
($27,000)
$71,400
($18,200)
($29,400)
$192,000

($60,000)
($40,000)
$123,500

($44,200)
($20,800)
$104,000

($31,200)
($15,600)

$65,160

8/28/2007

8/28/2007

9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007

10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007

11/8/2007
11/8/2007
11/8/2007
11/8/2007
11/8/2007
11/8/2007
11/8/2007
11/8/2007
11/8/2007
11/8/2007
11/8/2007
11/8/2007
11/8/2007
11/8/2007
11/8/2007

12/26/2007
12/26/2007
12/26/2007
12/26/2007
12/26/2007
12/26/2007
12/26/2007
12/26/2007
1 2/26/2007
12/26/2007
12/26/2007
12/26/2007
12/26/2007

1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/28/2008
1/28/2008
1/29/2008

2/27/2008
2/27/2008
2/27/2008
2/26/2008
2/26/2008
2/27/2008
2/27/2008
2/27/2008
2/27/2008
2/27/2008
2/26/2008
2/26/2008
2/27/2008
2/27/2008
2/26/2008
2/26/2008
2/27/2008
2/27/2008
2/26/2008
2/26/2008
2/27/2008
2/27/2008

$17,190.65
$0

$0
$0
$0

$0.00
$33,360.00

$0
$0
$0
$0
$0

$0.00
$251,200.00

$0
$0

$0.00
$182,780.00

$0
$0

$0.00
$189,280.00

$0
$0
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Call-EXPIRED NYMEX3/112007 60,0008.150 0,726 $43,560 8/28/2007 $0.000 $0
Call - EXPIRED NYMEX 612912007 290,000 7,050 0,540 $156,600 8/2812007 $0.000 $0

Call- EXPIRED NYMEX 1113/2006 90,000 8.650 1.310 $117,900 912612007 $0.000 $0
Put - EXPIRED NYMEX 11/3/2006 90,000 6.000 (0.411) ($36,990) 9/26/2007 $0.000 $0

Call (Sold) - EXPIRED NYMEX 11/3/2006 90,000 14.000 (0,420) ($37,800) 9126/2007 $0.000 $0
Call - F.DO_IRED NYMEX 12/1/2006 80,000 8.400 1.508 $120,640 9/26/2007 $0.000 $0
Put - EXPIRED NYMEX 12/1/2006 80,000 6.000 (0.400) ($32,000) 9/2612007 $0.000 $0

Call (Sold) - EXPIRED NYMEX 12/112006 80,000 15.000 (0,344) ($27,520) 912612007 $0.000 $0
Call - EXPIRED NYMEX 1/4/2007 90,000 7.200 1.230 $110,700 9/26/2007 $0.000 $0

Put - EXPIRED NYMEX 1/4/2007 90,000 6.000 (0.620) ($55,800) 9/26/2007 $0.000 $0
Call (Sold) - EXPIRED NYMEX 1/4/2007 90,000 12,000 (0,330) ($29,700) 9/26/2007 $0.000 $0

Call - EXPIRED NYMEX 2/112007 90,000 8.600 1.000 $90,000 9126/2007 $0.000 $0

Call (Sold) - EXPIRED NYMEX 2/112007 90,000 13.000 (0.240) ($21,600) 9/26/2007 $0.000 $0
Call - EXPIRED NYMEX 3/112007 90,000 8.050 0.920 $32,800 9/26/2007 $0.000 $0

Put - EXPIRED NYMEX 3/112007 90,000 6,250 (0,320) ($28,800) 9/2612007 $0.000 $0
Call (Sold) - EXPIRED NYMEX 3/1/2007 90,000 13.000 (0.160) ($14,400) 912612007 $0.000 $0

Call - EXPIRED NYMEX 6/2912007 430,000 8.450 0,420 $180,600 9/26/2007 $0.000 $0

Call (Sold) - EXPIRED NYMEX 5/2912007 430,000 11O00 (0.140) ($00,200) 9/26/2007 $0.000 $0

Call - EXPIRED NYMEX 9/22/2006 80,000 9.400 1.120 $39,600 10/26/2007 $0.000 $0

Put - EXPIRED NYMEX 9/22/2006 80,000 5.500 (0.350) ($28,000) 10/26/2007 $0.000 $(3

Call (Sold) - EXPIRED NYMEX 9/22/2006 80,000 14.000 (0.450) ($36,000) 10126/2007 $0.000 $0
Call-EXPIRED NYMEX 7/2/2007 220,000 8.150 0.794 $174,680 19/26/2007 $0.000 $0

Put - EXPIRED NYMEX 7/2/2007 220,000 6.800 (0.480) ($105,600) 19/26/2007 $0.000 $0
Call - EXPIRED NYMEX 7/25/2007 160,000 7.350 0.860 $137,600 1012612007 $0.000 $0

Put - EXPIRED NYMEX 7/25/2007 160,000 6.000 (0.370) ($59,200) 10126/2007 $0.000 $0
Call (Sold) - EXPIRED NYMEX 7/25/2007 160,000 11.000 (0.190) ($30,400) 10/26/2007 $0.000 $0

Call - EXPIRED NYMEX 6/2312007 160,000 7.300 0.565 $90,400 10126/2007 $0.000 $0

Put - EXPIRED NYMEX 6/23/2007 160,000 5.800 (0.300) ($48,000) 10125/2007 $0.000 $0
Call - EXPIRED NYMEX 1013/2007 140,000 9.150 0.040 $5,600 10125/2007 $0.000 $O

Put - EXPIRED NYMEX 10/3/2007 140,000 6.250 (0,053) ($7,420) 10126/2007 $0.000 $0

Call-EXPIRED NYMEX 6/5/2007 100,000 10.250 1.030 $'103,000 11/6/2007 $0.000 $0

Put-EXPIRED NYMEX 615/2007 100,000 7.000 (0.160) ($16,000) 11/6/2007 $0.000 $0
Call (Sold) - EXPIRED NYMEX 6/5/2007 100,000 13.500 (0.390) ($39,000) 11/6/2007 $0.000 $0

Call - EXPIRED NYMEX 7/3/2007 100,000 8.600 1.055 $105,500 11/8/2007 $0.000 $0

Put - EXPIRED NYMEX 713/2007 100,000 6.700 (0.270) ($27,000) 1116/2007 $0.000 $0
Call (Sold) - EXPIRED NYMEX 7/3/2007 100,000 12.000 (0.330) ($33,000) 1116/2007 $0.000 $0

Call * EXPIRED NYMEX 81112007 100,000 8.750 0.900 $90,000 1118/2007 $0.000 $0

Put - EXPIRED NYMEX 8/1/2007 100,000 6.750 (0.310) ($31,000) 11/8/2007 $0.000 $0
Call (Sold) - EXPIRED NYMEX 8/1/2007 100,000 12,250 (0.260) ($26,000) 11/6/2007 $0.000 $0

Call - EXPIRED NYMEX 8/23/2007 300,000 8.600 0.530 $159,000 11/6/2007 $0.000 $0

Put - EXPIRED NYMEX 8/23/2007 300,000 6.300 (0,220) ($66,000) 1118/2007 $0.000 $0
Call - EXPIRED NYMEX 9/4/2007 190,000 7.950 0.540 $102,600 11/6/2007 $0.000 $0
Put - EXPIRED NYMEX 9/412007 190,000 6.350 (0,260) ($49,400) 11/6/2007 $O.000 $0
Call- EXPIRED NYMEX 10/3/2007 200,000 7.950 0,580 $116,000 111812007 $0.000 $0

Put - EXPIRED NYMEX 10/3/2007 200,000 6.700 (0.120) ($24,000) 11/8/2007 $0.000 $0

Call-EXPIRED NYMEX 6/5/2007 110,000 10,500 1.185 $130,350 12/26/2007 $O.000 $0
Put-EXPIRED NYMEX 6/5/2007 110,000 7.000 (0.160) ($17,600) 12/26/2007 $0.000 $0

Call (Sold) - EXPIRED NYMEX 6/5/2007 110,000 13,500 (0.550) ($60,500) 12/26/2007 $0.000 $0
Call-EXPIRED NYMEX 7/2/2007 110,000 9.050 1.100 $121,000 12/26/2007 $0.000 $0
Put - EXPIRED NYMEX 7/2/2007 110,000 6.500 (0.200) ($22,000) 12/26/2007 $0.000 $0

Call (Sold) - EXPIRED NYMEX 7/2/2007 110,000 13.000 (0,350) ($38,500) 12/2612007 $0.000 $0
Call - EXPIRED NYMEX 81112007 110,000 9.450 0,946 $104,060 12/26/2007 $0.000 $0

Put - EXPIRED NYMEX 81112007 110,000 6.750 (0.285) ($31,350) 12/26/2007 $0.000 $0

Call (Sold) - EXPIRED NYMEX 8/112007 110,000 13,500 (0,285) ($31,350) 12/26/2007 $0.000 $0
Call - EXPIRED NYMEX 9/6/2007 540,000 8.400 0.670 $361,800 12/26/2007 $0.000 $0

Put - EXPIRED NYMEX 9/6/2007 540,000 6.450 (0.200) ($108,000) 12/26/2007 $0.000 $0
Call - EXPIRED NYMEX 11/26/2007 220,000 8.400 0.395 $86,900 12/26/2007 $0.000 $0

Put-EXPIRED NYMEX 11/25/2007 220,000 7.000 (0.080) ($17,600) 12/26/2007 $0.000 $0

Call- EXPIRED NYMEX 6/6/2007 90,000 10.450 1.350 $121,500 1/29/2008 $0.000 $0

Put - EXPIRED NYMEX 6/5/2007 90,000 7,000 (0.200) ($18,000) 1/29/2008 $0.000 $0

Call (Sold) - EXPIRED NYMEX 6/5/2007 90,000 13.500 (0.670) ($00,300) 112912008 $0.000 $0
Call - EXPIRED NYMEX 7/2/2007 80,000 8.700 1.340 $107,200 1129/2008 $0.000 $0

Put - EXPIRED NYMEX 7/2/2007 80,000 6,500 (0.250) ($20,000) 112912008 $0.000 $0

Call (Sold) - EXPIRED NYMEX 7/2/2007 80,000 12.000 (0,550) ($44,000) 1/29/2008 $0.000 $0
Call - EXPIRED NYMEX 81112007 90,000 9350 1.006 $90,540 112912008 $0.000 $0

Put - EXPIRED NYMEX 8/112007 90,000 6.500 (0.270) ($24,300) 1/29/2008 $0.000 $(3

Call (Sold) - EXPIRED NYMEX 81112007 90,000 13.500 (0.360) ($32,400) 112912008 $0.000 $0
Call - EXPIRED NYMEX 9/6/2007 420,000 8.500 0.720 $302,400 112912008 $0.000 $0

Put - EXPIRED NYMEX 916/2007 420,000 6.450 (0.250) ($105,000) 112912008 $0.000 $0
Call-Exercised NYMEX 11/30/2007 170,000 8.000 0,425 $72,250 1/28/2008 $3.00 $0.00

Sold Futures NYMEX 112812008 170,000 8,101 1/28/2008 $0.00 $17,190.65

Call (Sold)- EXPIRED NYMEX 11/3012007 170,000 10.100 (0.100) ($17,000) 112912008 $0.000 $0

Call - EXPIRED NYMEX 6/5/2007 70,000 10.250 1.400 $98,000 2/2712008 $0.000 $0
Put - EXPIRED NYMEX 6/5/2007 70,000 6.750 (0,220) ($15,4(X)) 2/2712008 $0.000 $0

Call (Sold)- EXPIRED NYMEX 6/6/2007 70,000 13.500 (0.700) ($49,000) 2/2712008 $0.000 $0
Call - Exercised NYMEX 7/3/2007 60,000 8,650 1.335 $80,100 2/2612008 $0.00 $0.00

Sold Futures NYMEX 2/2612008 60,000 9,206 2/25/2008 $0.00 $33,360.00
Put - EXPIRED NYMEX 7/3/2007 60,000 6,500 (0.330) ($19,800) 2/2712008 $0.000 $0

Call (Sold) -EXPIRED NYMEX 713/2007 60,000 13,100 (0,450) ($27,000) 2/2712008 $0.000 $0
Call - EXPIRED NYMEX 6/112007 70,000 9.750 1.020 $71,400 2/27/2008 $0.000 $0

Put - EXPIRED NYMEX 81112007 70,000 6.250 (0.260) ($18,200) 2/2712008 $0.000 $0

Call (Sold) - EXPIRED NYMEX 8/112007 70,000 13.500 (0.420) ($29,400) 2/2712008 $0.000 $0
Call - Exerciaed NYMEX 5/2812007 200,000 7.950 0,960 $192,000 2/26/2008 $0.00 $0.00

Sold Futures NYMEX 2/2612008 200,000 9.206 2/26/2008 $0.00 $251,200.00
Put - EXPIRED NYMEX 8/26/2007 200,000 6.250 (0.3(X)) ($30,000) 2/27/2008 $0.000 $0

Call (Sold) - EXPIRED NYMEX 8/28/2007 200,000 12.500 (0.200) ($40,000) 2/2712008 $0.000 $0
Call - Exercised NYMEX 9/412007 130,000 7.800 0,950 $123,500 2/26/2008 $0.00 $0.00

Sold Futures NYMEX 2/26/2008 130,000 9.206 2/26/2008 $0.00 $182,780.00

Put - _RED NYMEX 9/4/2007 130,000 6.350 (0.340) ($44,200) 2/2712008 $0.000 $0
Call (Sold) - EXPIRED NYMEX 9/4/2007 130,000 13.000 (0.160) ($20,800) 2/2712008 $0.000 $0

Call - Exemised NYMEX 19/23/2007 130,000 7.750 0.800 $104,000 2/26/2008 $0.00 $0.00

Sold Futures NYMEX 2/2612008 130,000 9.206 2/2612008 $0.00 $189,280.00
Put - EXPIRED NYMEX 10123/2007 130,000 6.400 (0.240) ($31,200) 2/2712008 $0.000 $(3

Call (Sold) - EXPIRED NYMEX 10123/2007 130,000 12,000 (0,120) ($15,600) 2/2712008 $0.000 $0

Call -Exercised NYMEX 6/29/2007 120,000 8.100 0.543 $05,160 3/26/2008 $0.00 $0.00
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Sold Futures
Put - EXPIRED
Call - Exercised

Sold Futures
Put - EXPIRED

Call (Sold) - EXPIRED
Call - Exercised

Sold Futures

NYMEX

NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

3/26/2008
8/29/2007
12/6/2007
3/26/2008
12/6/2007
12/6/2007
3/3/2008

3/26/2008

120,000
120,000
120,000
120,000
120,000
120,000

9.572
6.000
7.700
9.572
6.000
10.000
9.250
9.572

(0.250)
0.500

(0.100)
(0.120)
0.550

($30,000)
$60,000

($12,000)
($14,400)
$33,000

3/26/2008
3/26/2008
3/26/2008
3/26/2008
3/26/2008
3/26/2008
3/26/2008
3/26/2008

$176,640.00
$0

$0.00
$224,640.00

$0
$0

$0.00
$19,320.00

Call (Bought)- OFFSET
Put (Sold)- OFFSET
Call (Sold)- OFFSET
Cell (Sold)- OFFSET

Put (Bought)- OFFSET
Call (Bought)- OFFSET
Call (Bought)- OFFSET

Put (Sold)- OFFSET
Call (Sold)- OFFSET
Call (Sold)- OFFSET

Put (Bought)- OFFSET
Call (Bought)- OFFSET

Put - OFFSET
Put(Bought) - OFFSET

Put - OFFSET
Put(Bought) - OFFSET

Put - OFFSET
Put(Bought) - OFFSET

Put - OFFSET
Put(Bought) —OFFSET

Put - OFFSET
Put(Bought) —OFFSET

Put - OFFSET
Put(Bought) - OFFSET

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

9/4/2007
9/4/2007
9/4/2007
9/7/2007
9/7/2007
9/7/2007
9/4/2007
9/4/2007
9/4/2007

9/10/2007
9/10/2007
9/10/2007

1 2/7/2007
3/1 2/2008
1/3/2008

3/12/2008

12/6/2007
3/12/2008
1/3/2008

3/13/2008

12/7/2007
3/12/2008
1/3/2008

3/12/2008

90,000

60,000

60,000

80,000
80,000
90,000

7.650
6.000
11.000
7.650
6.000
11.000
7.650
6.000
11.000
7.650
6.000
11.000

5.500
5.500
6.000
6.000

5.500
5.500
6.000
6.000

4.900
4.900
5.800
5.800

0.690
(0.270)
(0.130)
(0.660)
0.240
0.120
0.690

(0.270)
(0.130)
(0.700)
0.250
0.150

(0.140)
0.004

(0.150)
0.007

(0.190)
0.010

(0.215)
0.017

(0.130)
0.010

(0.230)
0.032

$20,700
($8,100)
($3,900)
($19,800)
$7,200

$62, 100
($24,300)
($11,700)
($63,000)
$22,500
$13,500

($8,400)
$240

($7,500)
$350

($11,400)
$600

($10,750)
$850

($10,400)
$800

($20,700)
$2,880

9/7/2007
9/7/2007
9/7/2007
9/7/2007
9/7/m7
9/7/2007
9/10/2007
9/10/2007
9/1 0/2007
9/10/2007
9/1 0/2007
9/1 0/2007

3/1 2/2008
3/12/2008
3/1 2/2008
3/12/2008

3/1 2/2008
3/12/2008
3/13/2008
3/1 3/2008

3/1 2/2008
3/1 2/2008
3/12/2008
3/12/2008

$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000

* Underlying Price of Exerchred Call Option
Will be corrected when ADM receives mons fnxn broker - at ADM 3/4/08
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SoldFutures NYMEX3/26/2008 120,0009.572 3/2612008 $0.00 $176,640.00

Put - EXPIRED NYMEX 812912007 120,000 6.000 (0.250) ($30,000) 3/26/2008 $0,000 $0
Call - Exercised NYMEX 12/6/2007 120,000 7,700 0.500 $60,000 3/26/2008 $6.00 $0.00

Sold Futures NYMEX 3/26/2008 120,000 9.572 3/26/2008 $0.00 $224,640.00

Put - EXPIRED NYMEX 12/6/2007 120,000 6.000 (0,100) ($12,000) 3/2612008 $0.000 $0
Call (Sold) - EXPIRED NYMEX 12./6/2007 120,000 10.000 (0.120) ($14,400) 3/26/2008 $0.000 $3

Call - Exercised NYMEX 3/3/2008 60,000 9.250 0,550 $33,000 3/26/2008 $6.00 $0.00
Sold Futures NYMEX 3/2612008 60,000 9.572 3/26/2008 $0.00 $19,320.00

Call (Bought)- OFFSET NYMEX 91412007 30,000 7.650 0.690 $20,700 91712007 $0.000 $6
Put (Sold)- OFFSET NYMEX 9/4/2007 30,000 6.000 (0.270) ($8,100) 9/712007 $0.000 $0

Call (Sold)- OFFSET NYMEX 9/4/2007 30,000 11.000 (0,130) ($3,900) 9/712007 $0.000 $0
Call (Sold)- OFFSET NYMEX 9/712007 30,000 7.650 (0.660) ($19,800) 9/712007 $6.000 $0

Put (Bought)- OFFSET NYMEX 9/712007 30,000 6.000 0.240 $7,200 9/712007 $0.000 $0

Call (Bought)- OFFSET NYMEX 9/7/2007 30,000 11.000 0.120 $3,600 9/712007 $0.000 $0
Call (Bought)- OFFSET NYMEX 9/4/2007 90,000 7.650 0.690 $62,100 911012007 $0.000 $0

Put (Sold)- OFFSET NYMEX 9/4/2007 90,000 6.000 (0,270) ($24,300) 9/10/2007 $0.000 $0
Call (Sold)- OFFSET NYMEX 9/4/2007 90,000 11.000 (0,130) ($11,700) 9/1012007 $0.000 $0
Call (Sold)- OFFSET NYMEX 9/1012007 90,000 7.650 (0.700) ($63,000) 9/10/2007 $0.000 $0

Put (Bought)- OFFSET NYMEX 9/10/2007 90,000 6.000 0.250 $22,500 9/10/2007 $0.000 $0
Call(Bought)- OFFSET NYMEX 9/10/2007 90,000 11.000 0,150 $13,500 9/10/2007 $0,000 $3

Put - OFFSET NYMEX 12/7/2007 60,000 5.500 (0.140) ($8,400) 3/12/2008 $0.000 $0

Put(Bought) - OFFSET NYMEX 3/12/2008 60,000 5.500 0,004 $240 3/12/2008 $0.000 $0
Put-OFFSET NYMEX 113/2008 50,000 6.000 (0.150) ($7,500) 3/12/2008 $3.000 $0

Put(Bought)- OFFSET NYMEX 3/12/2008 50,000 6.000 0.007 $350 3/12/2008 $0.000 $0

Put-OFFSET NYMEX 12/6/2007 60,000 5.500 (0.190) ($11,400) 3/12/2008 $3.000 $0

Put(Bought) - OFFSET NYMEX 3/12/2008 60,000 5.500 0.010 $600 3/12/2008 $0.000 $0
Put - OFFSET NYMEX 1/3/2008 50,000 6.000 (0.215) ($10,750) 3/13/2008 $3.000 $0

Put(Bought) -OFFSET NYMEX 311312008 50,000 6.000 0.017 $850 3/13/2008 $0.000 $0

Put-OFFSET NYMEX 12/7/2007 80,000 4.900 (0,130) ($10,400) 3/12/2008 $0,000 $0
Put(Bought) -OFFSET NYMEX 3/12/2008 80,000 4.900 0.010 $800 3/12/2008 $0.000 $0

Put - OFFSET NYMEX 1/3/2008 90,000 5.800 (0,230) ($20,700) 3/12/2008 $0.000 $0

Put(Bought) _OFFSET NYMEX 3/12/2008 90,000 5.800 0.032 $2,880 3/12/2008 $0.000 $0

* Underlying Price of ExerckNKI Call Option

Will 10ecorrected when ADM receives monsy from I_._ - _ Dooooooooo_atADM 3/4/08 ...........................
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SC Hedging Plan

May-06 (EXPIRED)
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May-06 (EXERCISED)
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Bought Call at
BougM Call st
BougM Call st
Sold Pul al
BougM Call at
Sold Put at
Setsem ant

Bought Call st
Sold Cell at
BougM Call at
Sold Call at
Bought Call at
Bought Css at
BougM Call st
Sold Pui at
BougM Call at
Sold Put at
Setsem ant

BougM Call at
Sold Call at
Bought Call at
Sold Call at
Bought Call at
Sold Pul at
Sold Call at
Settlement
Bought Call at
Sold Put at
Sold Call at
Setaement
BougM Call at
Sold Put st
Bought Call st
Sold Put st

$0.900
($0.080)
$0.570
$0.540
$0.555
$0.540

($0.140)
7.254

$0.880
($0.080)
$0,785

($0.200)
$0.590
$0.540
$0.640

($0.200)
$0.210

($0.210)
$5 975

$0.920
($0.100)
$0.770

($0.200)
$0.590
$0.560
$0.580

($0.140)
$0.340

($0.340)
107

$0.935
($0.100)
$0.875

($0.300)
$0.902

($0.230)
($0.110)
$6.887
$1.150

($0.350)
($0.150)
$6.887
$0.740

($0.325)
$0.650

1$Nh
10$h
10$h
1$Nh
100th
70th
30th

10$h
1$Nh
100th
100th
100th
100th
70th
30th
70th
4$h

100th
100th
100th
100th
100th
100th
80th
30m
80th
30th

100th
100th
100th
100th
100th
$Nh
100th

100th
70th
100th

10.200
17.000
12.750
10.700
10.300
7.150
5.750

10.350
17.000
12.100
17.000
10.350
10.900
7.350
5.750
7.300
6.150

10.400
18.000
12.950
18.000
1$900
11.200
7.850
5.500
7.100
6.150

10.750
18.400
12.750
17.500
10.200
7.000
17.000

9.750
7.000
17.500

8.000
6.000
7.100
6 050

10%
10%
10%
10%
10%
10%
10%

10%
10%
10%
10%
10%
10%
10%
10%
50%
50%

10%
10%
10%
10%
10%
10%
10%
10%
50%
50%

10%
10%
10%
10%
10%
10%
10%

10%
10%
10%

10%
10%
50%
50%

30%
40%

50%

I 172/2005
I I/2/2(N5
12/6/2005

1/4/2006
2/I/2006
3/1/2006
3/1/2006

4/25/2006

11/2/2005
11/2/2005
12/6/2005
12/6/2005

I/9/2006
2/1/2006
3/1/2006
3/1/2006
5/1/2006
5/1/2006

5/25/2006

11/4/2005
11/4/2005
12/7/2005
12/7/2005

1/9/2006
2/2/2006
3/2/2006
3/2/2006

5/1 6/2006
5/16/2006
6/27/2006

11/3/2005
11/3/2005
12/6/2005
12/6/2005

1/9/2006
I/9/2006
1/$2006

7/26/2006
2/1/2006
2/1/2006
2/1/2006

7/26/2006
3/1/2006
3/1/2006

5/1 7/2006
5/I 7/2006

61
61
61
61
61
61
61
61

55
55
55
55
55
55
55

55
55
55

Sept46 (EXPIRED)

SePI46 (EXPIRED)
Sept46 (EXPIRED)
Sept-06 (EXPIRED)
Sspt46 (EXPIRED)
Sept-06 (EXERCISED)
Sept-06 (SOLD)
Sept46 (EXPIRED)
Sept46 (EXPIRED)
Sept-06 (EXERCISED)
Sept46 (SOLD )
Sept-06 (EXPIRED)
SePt46 (EXPIRED)
SePt46 (EXPIRED)
Seot46 (EXPIRED)
Sept-06 (EXPIRED)
Sept-06 (EXPIRED)

t46 EXPIRED
OC146 (EXPIRED)
Oct-06 (EXPIRED)
Oct-06 (EXPIRED)
Oct-06 (EXPIRED)
OCt-06 (EXPIRED)
Oct-06 (EXERCISED)
Oct-06 (EXPIRED)
Oct46 (SETTLEMENT)
Oct46 (EXPIRED)
Oct-06 (EXERCISED)
Oct46 (EXPIRED)
OCt46 (SETTLEMENT)
OCI46 (EXPIRED)
Oct-06 (EXERCISED)
Oct46 (EXPIRED)
Oct-06 (SETTLEMENT)
OCI-06 (EXPIRED)
OC146 (EXERCISED)
Oct46 (EXPIRED)
Oct-06 SETTLEMENT
Nov-06(EXPIRED)
Nov-06(EXPIRED)
Nov-06(EXPIRED)
Nov46(EXPIRED)
Nov-06(EXPIRED)
Nov46(EXPIRED)
Nov-06(EXPIRED)
Nov46(EXPIRED)
Nov-06(EXPIRED)
Nov-06(EXPIRED)
Nov-06(EXPIRED)
No SOLD

6
6
6
6
5
5
5
5
6
6
6
6
6
6
6

29
29
29
9
9
9
9
8
8
8
8
9
9
9
9
8
8
8
8
44
44
44
44
8
8
8
7
7
15
15
15
31
31
15
15

Call Spread

Call Spread

3-Wsy

3-Wsy

3-Way

3-Way

Call Spread

Call Spread

3-Way

3-Way

3-Way

3-Way

3-Way

Call Spread

3.Way

Collar

Bought Call at
Sold Call st
BougM Call st
Sold Call at
Bought Call st
Sold Put st
Sold Call at
Seldom ant
Bought Call at
Sold Put at
Sold Call at
Setdement
Bought Call st
Sold Put at
Sold Call at
Setaement
Bought Call at
Sold Put at
Sold Call at
Seteement
Bought Call at
Sold Put at
Sold Csg at
Bought Call at
Sold Call at
Bought Call at
Sold Put st
Sold Call at
BougM Call at
Sold Put st
Bought Future at
Sokl Futures

Bought Call sl
Sold Call at
Bought Call at
Sold Call at
Bought Call st
Sold Put st
Bought Futures at
Sold Call al
Bong M Call st
Put (Exercised)
Sold Futures at
Sold Call st
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put st
Sold Call at

$0.980
($0.170)
$0.780

($0.210)
$0.932

($0.180)
$6.472

($0.190)
$1.530

($0.500)
($6.472)
($0.200)
$0.879

($0.260)
($0.140)
$0.678

($0.280)
.120

$1.120
($0 300)
$1.180

($0.350)
$0.952

($0.200)
($0.200)
f4.500
$1.160

($0.500)
($0.300)
$7.000
$1.009

($0.390)
($0.140)
$5.900
$0.560

($0.460)
($0.100)

5.950
$0.890

($0.230)
($0.170)
$0,660

($0.120)
$0 860

($0.360)
($0.150)
$0.445

($0.125)
$0.000
7 148

100th
100th
100th
100th
100th
50th

100th
10$h
70th

100th
9$h
30th

100th
70th
30th
10$h
100th
100th
100th
100th
100th
50th
10$h

100dt
70th
100th

80th
30th
100th

80th
30th
100th

90th
30th

100th
SNh
100th
90th
30th
100th
80th
30th

Below 20th

11.150
18.500
14.000
20.000
10.500
6.500

17.000
8.850
7.000

17.500
8.100
5.500
14.000
7.250
5.200
11.500
11.000
17.000
12.450
20,000
11.050
6.500
18.000

11.000
7.000
18.500

7.750
5.900
14.500

7.950
5.950
12.450

10.300
6.000
17.000
9.500
15.000
8.500
6.250
14.000
9.300
6.500
5.840

10%
10%
10%
10%
10%
10%

10%
10%
10%

10%
10%
10%
10%
50%
50%
50%
10%
10%
10%
10%
10%
10%
10%

10%
10%
10%

10%
10%
10%

10%
10%
10%
10%
10%
20%
2NII
20%
40%
40%
20%

40%

40%

20%

40%

11/2/2005
11/2/2005
12/6/2005
12/6/2005

1/9/2006
8/28/2006
8/28/2006

1/$2006
2/2/2006

8/28/2006
8/28/2006

2/2/2006
3/1/2006
3/1/2006
3/1/2006

5/26/2006
5/26/2006
526/2006
11/2/2005
11/2/2005
12/2/2005
12/2/2005

1/6/2006
I/6/2006
1/6/2006
1/6/2006
2/1/2006
2/I/2006
2/1/2006

6/5/2006
6/5/2006
6/92006
7/5/2006
7/5/2006
7/6/2006
7/6/2006
7/6/2006
9/6/2006
9/6/2006

9I26ISNS
10/27/2006

87
87
87
87
87
87
87
87
87
87
87
87
87
87
87
87
87
87
87
87
76
76
76
76
76
76
76
76
76
76
76
76

Dec-06 (EXERCISED)
Dec46 (EXPIRED))
Sold Futures
Sold Futures
Dec-06 (EXPIRED)

19
19
9
10
10

Collar

Futures
F

isa nnrnnrt

Boughl Call sl
Sold Pul al
Sold Futures at
Sold Fuhres at
Bought Call st

$0.760
($0.300)
$8.001

002

7.300
6.250

12.350

10/3/2006
10/3/2006

11/27/2006
11/27/2006

G IGasnccountingiGAsAcciDEFERRED-c smlinas)2008tsc Hedge Activity Report - FilerkHedging posison snd Mark-to-Market as of March 31, 2008

SC Hedging Plan

May-06 (EXPIRED)

May-06 (EXPIRED)

May-06 (EXPIRED)

May-06 (EXPIRED)

May-06 (EXPIRED)

May-06 (EXERCISED)

May-06 (EXPIRED)

May-06 (SOLD)

6 Call Spread Bought Call at $0.900 100ffl 10.200 T 10% 10% 11/2/2(]05 61
6 Sold Call at ($0.080) 100th 17.000 T 10% 11/2/2005 61

6 Catl Sought Call at $0.570 100th 12.750 T 10% 20% 12/6/2005 61

6 Call Bought Call at $0.540 100th 10.700 T 10% 30% 1/4/2006 61

6 Call Bought Call at $0.555 100t_ 10.300 T 10% 40% 2/1/2006 61

6 Collar Bought Call at $0.540 70th 7.150 T 10% 3/1/2006 61

6 Sold Put at ($0.140) 30th 5,750 T 10% 50% 3/1/2006 61

6 Sold Futures at $7,254 4/25/2006 61

Jan-06 (EXPIRED)

Jun-06 (EXPIRED)

Jun-06 (EXPIRED)

Jury06 (EXPIRED)

Jun-06 (EXPIRED)

Jun-06 (EXPIRED)

Jim-06 (EXPIRED)

Jen-06 (EXPIRED)

Jan-06 (EXPIRED)

Jun-06 (EXERCISED)

Jun-06 (SETTLEMENT)

Sought Call at $0.880 lOOth 10.350 T 10% 1112/2905 66
7_, Call Spread Sold Call at ($0.080) lOOth 17.000 T 10% 10% 1112/2005 66

Bought Call at $0,785 lOOth 12.100 T 10% 12/6/2005 66
66 Call Spread Sold Call at ($0.200) 100th 17.000 T 10% 20% 12/6/2005 66

7 Call Sought Call at $0.590 100th 10.350 T 10% 30% 119/2006 66

6 Call Bought Call at $0.540 100th 10.900 T 10% 40% 2/1/2006 66

7 Collar Bought Call at $0.640 70th 7.350 T 10% 50% 3/1/2006 66
? Sold Put at ($0.200) 30_ 5.750 T 10% 3/1/2006 66

33 Collar Bought Call at $0.210 70th 7.300 P 50% 5/1/2006 66
33 Sold Put at ($0.210) 40_ 6.150 P 50% 100% 5/1/'2006 66

33 _ent $5.975 5/25/2006 66

Jul-06 (EXPIRED)

J ul-06 (EXPIRED)

Jul-06 (EXPIRED)

Jul-06 (EXPIRED)

Jul-06 (EXPIRED)

Jul-06 (EXPIRED)

Jul-06 (EXPIRED)

JuI-06 (EXPIRED)

Jul-06 (EXPIRED)

Jul-06 (EXERCISED)

Jul-06 (SETTLEMENT)

5 1114/2005 54
5 Call Spread Bought Call at $0,9_20 100th 10.400 T 10% 10%

Sold Call at ($0,100) 100th 18,000 T 10% 1114/2005 54

Bought Call at $0.770 100th 12.950 T 10% 20% 12/7/2005 54
55 Call Spread Sold Call at ($0.200) 100th 18.000 T 10% 12/7/2005 54

6 Call Bought Call at $0.590 100th 10.900 T 10% 30% 1/9/2006 54

5 Call Bought Call at $0.560 100th 11.200 T 1 0% 40% 2/2/2006 54

6 Collar Bought Call at $0.580 80th 7.850 T 10% 50% 3/2/2006 54
6 Sold Put at ($0.140) 30th 5.500 T 10% 3/2/2006 54

27 Collar Bought Call at $0.340 80th 7.100 P 50% 5/16/20(_ 54
27 Sold Put at ($0.340) 30th 6.150 P 50% 100% 5/16/2006 54

27 Settlement $6.107 6/27/2006 54

Aug-06 (EXPIRED)

Aug-06 (EXPIRED)

Aug-06 (EXPIRED)

Aug-06 (EXPIRED)

Aug-06 (EXPIRED)

AUg-06 (EXERCISED)

Aug-06 (EXPIRED)

AUg-06 (SETTLEMENT)

Aug-06 (EXPIRED)

Aug*06 (EXPIRED)

Aug-06 (EXPIRED)

Aug-06 (SETTLEMENT)

AUg-06 (EXPIRED)

Aug-06 (EXPIRED)

AUg-06 (EXPIRED)

Aug-06 (EXPIRED)

5 Call Spread BoughtCall at $0.935 100th 10.750 T 10% 10% 11/3/2005 55
5 Sold Call at ($0.100) 100th 18.400 T 10% 1113/2005 55

Bought Call at $0.875 100th 12.750 T 10% 20% 12/6/2005 55
66 Call Spread Sold Call at ($0.300) 100th 17.500 T 10% 12/6/2005 55

5 Bought Call at $0.902 lOOth 10,200 T 10% 1/9/2006 55

5 3-Way Sold Put at ($0.230) 60th 7.000 T 10% 30% 1/9/2006 55

5 Sold Call at ($0.110) 100th 17.000 T 10% 1/9/2006 55

5 Settlement $6.887 7/26/2006

6 Bought Call at $1.150 100th 9,750 T 10% 2/1/2006 55

6 3-Way Sold Put at ($0.350) 70th 7.000 T 10% 40% 2/1/2006 55

6 Sold Call at ($0.150) 100th 17.500 T 10% 2/1/2006 55

6 Settlement $6.887 7/26/2006

5 Collar Bought Call at $0.740 90th 8.000 T 10% 50% 3/1/2006 55
5 Sold Put at ($0.325) 40th 6.000 T 10% 3/1/2006 55

28 Collar Bought Call at $0.650 90_ 7.100 P 50% 100% 5/17/2006 55

28 Sold Put at ($0.380} 40th 6.050 P 50% 5/17/2006 55

Sept-06 (EXPIRED)

Sept-06 (EXPIRED)

Sept-06 (EXPIRED)

Sept-06 (EXPIRED)

Sept.-06 (EXPIRED)

Sept-06 (EXERCISED)

Sept-06 (SOLD)

Sept-06 (EXPIRED)

Sept-06 (EXPIRED)

Sept-06 (EXERCISED)

Sept-06 ( SOLD )

Sept-06 (EXPIRED)

Sept-06 (EXPIRED)

Sept-06 (EXPIRED)

Sept-06 (EXPIRED)

Sept-06 (EXPIRED)

Sept-06 (EXPIRED)

Sept-06 (EXPIRED)

Bought Call at $0.980 100th 11.150 T 10% 10% 11/2/2005 58
66 Call Spread Sold Call at ($0.170) 100th 18.500 T 10% 11/2/2005 58

6 Call Spread Bought Call at $0,780 100th 14.000 T 10% 20% 1Z/6/2005 58
6 Sold Call at ($0,210) 100th 20.000 T 10% 12./6/2005 58

5 Bought Call at $0.932 100th 10.500 T 10% 119/2006 58

5 3-Way Sold Put at ($0.180) 50th 6.500 T 10% 30% 8/28/2006 58
5 Bought Futures at $6.472 8/28/2006 58

5 Sold Call at ($0,190) 100th 17,000 T 10% 1/9/2006 58

6 Bought Call at $1.530 100th 8.850 T 10% 2/2/2006 58

6 3-way Put (Exercised) ($0.500) 7001 7.000 T 10% 40% 8/28/2006 58
6 Sold Futures at ($6.472) 8/28/2006 58

6 Sold Call at ($0.200) 100th 17.500 T 10% 2/2/2006 58

6 Bought Call at $0.879 90th 8.100 T 10% 3/1/2006 58

6 3-Way Sold Put at ($0.260) 30th 5.500 T 10% 50% 3/1/2006 58

6 Sold Call at ($0.140) 100th 14.000 T 10% 3/1/2006 58

29 Bought Call at $0.678 70th 7.250 P 50% 5/26/2006 58

29 3-Way Sold Put at ($0.280) 30th 5.200 P 50% 100% 5/26/2006 58

29 Sold Call at ($0.120) 100th 11.500 P 50% 5/26/2006 58

9 Call Spread Bought Call at $1,120 100th 11.000 T 10% 10% 11/2/2005 87
9 Sold Can at ($0.300) 100th 17,000 T 10% 11/2/2005 87

9 Call Spread Bought Call at $1.180 100th 12.450 T 10% 20% 12/2/2005 87
9 Sold Call at ($0.350) 100th 20,000 T 10% 12/2/2005 87

8 Bought Call at $0.962 100th 11.050 T 10% 1/6/2006 87

8 3-Way Sold Put at ($0.200) 50th 6.500 T 10% 30% 116/2006 87

8 Sold Call at ($0.200) 100th 19.000 T 10% 116/2006 87

8 Settlement $0.500 1/6/2006 87

9 Bought Call at $1.160 100th 11.000 T 10% 2/1/2006 87

9 3-Way Sold Put at ($0.500) 70th 7.000 T 10% 40% 2/1/2006 87

9 Sold Call at ($0.300) 100th 18.500 T 10% 2/112006 87

9 Settlement $7.000 87

8 Bought Call at $1.009 80th 7.750 T 10% 3/6/2006 87

8 3-Way Bold Put at ($0.390) 30th 5.900 T 10% 50% 3/6/2006 87

8 Sold Call at ($0.140) 100th 14.500 T 10% 3/6/2006 87

8 Settlement $5.900 2/1/2006 87

44 Bought Call at $0.560 80th 7.950 P 50% 6/29/2006 87

44 3-Way Bold Put at ($0.460) 30th 5,950 P 50% 100% 6/29/2006 87

44 Sold Call at ($0.100) lOOth 12.450 P 50% 6/29/'2006 87

44 Settlement $5,950 6/29/2006 87

8 Bought Call at $0.890 90th 10.300 T 10% 5/5/2006 76

0 3-Way Sold Put at ($0.230) 30th 6.000 T 10% 10% 5/5/2006 76

8 Sold Call at ($0.170) 100th 17.000 T 10% 6/5/2006 76

Bought Call at $0.660 80th 9.500 T 10% 20% 715/2006 76
77 Call Spread Sold Call at ($0.120) 100th 15.000 T 10% 7/5/2006 76

15 Bought Call at $0.860 90th 8,500 P 20% 7/6/2006 76

15 3*Way Sold Put at ($0.360) 30th 6.250 P 20% 40% 716/2006 76

15 Sold Call at ($0.150) 100th 14.000 P 20% 716/2006 76

31 Collar Sought Call at $0.445 80th 9,300 T 40% 80% 9/6/2006 76
31 Sold Put at ($0.125) 30th 6.500 T 40% 9/6/2006 76

15 Futures Bought Future at $0.000 Below 20th 5.840 T 20% 100% 9/26/2006 76

15 Sold Futures _7.148 10/27/2006 76

19 Collar Bought Call at $0.760 40th 7.300 T 20% 100% 10/3/2006 99
19 Sold Put at ($0.300) 20th 6.250 T 20% 10/3/2006 99

9 Futures Sold Futures at $8,001 11/27/2006 99

10 Future# Sold Futures at $0,002 11/27/2006 9g

10 i_._11Rnm_t BoughtCall at $0,907 90th 12.350 T 10% lt_, 6/2/2006 g9

Oct-06 (EXPIRED)

Oct-06 (EXPIRED)

Oct-06 (EXPIRED)

Oct-06 (EXPIRED)

Oct-06 (EXPIRED)

Oct-06 (EXERCISED)

Oct-06 (EXPIRED)

Oct-06 (SETTLEMENT)

Oct-06 (EXPIRED)

Oct-06 (EXERCISED)

Oct.-06 (EXPIRED)

Oct-06 (SETTLEMENT)

Oct-06 (EXPIRED)

Oct-06 (EXERCISED)

Oct-06 (EXPIRED)

Oct-06 (SETTLEMENT)

O¢t-06 (EXPIRED)

Oct-06 (EXERCISED)

Oct-06 (EXPIRED)

Oct-06 (SETTLEMENT)

NOV-0_EXPIRED )

NOV-06(EXPIRED)

Nov-06(EXPIRED)

Nov-06(EXPIRED)

Nov-06(EXPIRED)

Nov-O6(EXPIRED)

NOV-06(EXPIRED )

Nov-06(EXPIRED)

NOV-06(EXPIRED )

Nov-06(EXPIRED)

Nov-06(EXPIRED)

NOv-06((SOLO )

Den-06 (EXERCISED)

Dec*06 (EXPIRED))

Sold Futures

Sold Futures

Dec-06 (EXPIRED)

G:\GasAccounting_GASACC',DEFERRED-Camlinas_->008_SC Hedge Activity Report - Filed, Hedging Posi_on and Mark-to-Market as of March 31,2008



Dsc-06 (EXPIRED)
Dec-06 (EXPIRED)
Dec-06 (EXPIRED)
Dec-06 (EXPIRED)
Dec-06 (EXPIRED)
Dec-06 (EXPIRED)
Dec46 (EXPIRED)
Dec-06 (EXPIRED)
Dec-06 (EXPIRED)
Dec46 (EXPIRED)
Dec46 (EXPIRED)
Dec46 EXPIRED
Jan47 (EXERCISED )
Jan47 (EXERCISED)
Jan-07 (EXERCISED)
Jsn-07 (EXERCISED)
Jsn-07 (EXERCISED)
Jan47 (EXPIRED)
Jan-07 (EXPIRED)
Jan-07 (EXPIRED)
Jan-07 (EXPIRED)
Jan47 (EXPIRED)
Jan-07 (EXPIRED)
Jan-07 (EXPIRED)
Jan-07 (EXPIRED)
Jan-07 (EXPIRED)
Jan-07 (EXPIRED)
Jan-07 (EXPIRED)
Jan-07 (EXPIRED)
Jan-07 (EXPIRED)
Jan-07 (EXPIRED)
Jan-07 EXPIRED
Feb-07 (EXERCISED)
Feb-07 (EXERCISED)
Feb-07 (EXPIRED)
FeMT (EXPIRED)
Feb-07 (EXPIRED)
Feb-07 (EXPIRED)
Feb-07 (EXPIRED)
Feb-07 (EXPIRED)
2/7/2007 (EXERCISED See
Feb-07 (EXPIRED)
Fsb-07 (EXPIRED)
2/7/2007 (EXERCISED See
Feb-07 (EXPIRED)
Feb-07 (EXPIRED)
Feb-07 (EXPIRED)
Feb-07 (EXPIRED)
Feb-07 (EXPIRED)
Feb-07 (EXPIRED)
Feb-07 (EXPIRED)
Feb-07 (EXPIRED)
Feb-07 EXPIRED
Mar47 (EXPIRED)
Mar-07 {EXPIRED)
Mar-07 (EXPIRED)
Mar-07 (EXPIRED)
Mar-07 (EXPIRED)
Msr-07 (EXPIRED)
Mar-07 (EXPIRED)
Mar-07 (EXPIRED)
Msr-07 {EXPIRED)
Mar-07 (EXPIRED)
Mar-07 (EXPIRED)
Mar-07 (EXPIRED)
Mar-07 (EXPIRED)
Mar-07 (EXPIRED)
Mar-07 (EXPIRED)
Mar-07 (EXPIRED)
Mfa-07 EXPIRED

Above)

Above)

lo

lo
lo
lo
lc
10
lo
lo
IO

40
40
40
11
11

lo
44

21

21
lo
66
11
11
11
11
11
11
ll
10
10
44
44
21
9
8
17
8
8
8
9
9

9
9
9
34
34
)4
17
IT
17
7
7
7

6
6
6
7
7

7

6
6
6
26
26
26
14
14

Collar

3-Wsy

3-Way

3-Way

3-Way

3-Way

3-Wsy

3-Way

3 Way

3-Way

3-Way

3-Way

3-Way

3.Way

3-Way

3-Way

3-Way

3-Way

3-Way

Collar

Sold Call at
Bought Call at
Sold Put st
Bought Call at
Sold Pul st
Sold Call at
Bought Call at
Sold Put at
Sold Call sl
Bought Call st
Sold Put st
Sold Call at
Sold Pul at
Sold Put at
Sold Put at
Sold Put st
Sold Put at
Sold Futures at
Sold Futures at
Sold Futures at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Call st
Bought Call al
Sold Call at
Boug M Call at
Sold Call st
Bought Call at
Sold Call at
Bo M Call at
Sold Put at
Sold Put st
Sold Futures at
BougM Call at
Sold Put at
Sold Call al
Bought Cell at
Sold Call at
Sold Put at
Bought Call at
Sold Call at
Sold Pul st
Bought Call al
Sold Call st
Sold Put at
Bought Call al
Sold Put st
Sold Call at
Bought Cell at
Sold Put st
Sold Call at
Bought Call st
Sold Put at
Sold Call at
Bought Call at
Sold Call at
Sold Put at
Bought Call at
Sold Pul at
Sold Call st
Bought Call at
Sold Pul al
Sold Call at
Bought Call at
Sold Pul at
Sold Call at
Bought Call st
Sold Put at

($0.300)
$1.060

($0.450)
$1.350

($0.300)
($0.300)
$0.800

($0 150)
($0.250)
$0.810

(fi0.400)
.100

($0.390)
($0.255)
($0.210)
($0.360)
($0.300)
$6.113
$6.115
$6.116
$1.210

($0.113)
(fi0.490)
$1.400

($0.250)
$1.520

(fi0.500)
$1.156

(fio 430)
$0.883

($0.200)
0 770

(fi0.480)
($0.400)

$1.407
($0.200)
($0.600)
$1.600

($0.370)

$1.540
($0.400)

$1.470
($0.610)
(f4.344)
$1.120

($0.450)
($0.350)
$1.150

($0.380)

$1.550
(fi0.230)
($0.720)
$1.850

($0.500)
($0.600)
$2.040

($0.650)
($0.650)
$1.740

($0.450)
($0.800)
$1.323

($0.550)
($0.450)
$0.980

.520

10Nh

9Nh
4Nh
Nhh
4Nh
10Nh
90th
30th
100th
50th
30th
90th
BNh
40th
3Nh
3Nh
20th

9Nh
30th
100th
100th
100th
90th
100th
90th
100th
60th
100th
60th

90th
30th

1NNh
100th
100th

100th
40th

90th
1NNh
3Nh
60th
30th
100th
ONh

200l
90th
90th
30th
100th
100th
100th
80th
90th
40th
100th
90th
30th
100th
60th
20al
100th
70th
20dl

18.000
10.500
7.500
11.500
7.500
19.000
12.150
7.000
17.000
8.000
6.750
12.500
7.500
7.500
7.000
6.500
6.250

12.400
6.000
18.000
11.000
20.000
12.450
19.500
12.000
17.000
8.500
13.000
8.450
7.500
7.500
7.179
12.300
6.000
18.000
11.000

13.400
23.000

12.300
18.000
7.000
8.550
6.500
13.000
8.150
6.250
12 800
12.050
6.000
18.000
10.400
20.000
7.500
11.900
7.500
20.000
12.000
7.000
18.000
8.100
6.250
13.000
8.700
6.250

T
7
T
T
T
T
T
T
T
T
T
T
P
P
P
T
T

10%
10%
10%
10%
10%
10%
10%
10%
10%
40%
40%
40%
10%
10%
10%
40%
20%

10%
10%
10%
10%
10%
10%
10%
10%
10%
40%
40%
20%
10%
10%

10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
40%
40%
40%
20%
20%
20%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10'%

40%
40%
40%
20%
20%

20%

10%

20%

40%

40%

6/2/2006
7/$2006
7/$2006
Wt/2008
8/1/2006
$1/2006
9/6/2006
9/6/2006
$6/2006

$20/2006
$20/2006
$2$2006
7/$2006
$3/2007
9/T/2006

9/22/2007
10/3/2006

12/26/2006
12/26/2006
12/282006

6/6/2006
$6/2006
6/6/2006
7/5/2006
7/5/2006
8/3/2006
8/3/2006
9/7/2006
$7/2006

/22/2006
10/3/2006

7/5/2007
$1/2007

1/26/2007
$6/2006
6/6/2006
6/6/2006
7/$2006
7/5/2006
7/5/2006
8/1/2006
8/1/2006
8/1/2006
9/6/2006
$6/2006
9/6/2006

9/22/2006
$22/2006
$22/2006
10/2/2006
10/2/2006
10/2/2006
$$2006
6/5/2006
6/5/2006
7/5/2006
7/5/2006
7/5/2006
8/1/2006
8/1/2006
8/1/2006
9/6/2006
9/6/2006
$6/2006

$21/2006
9/21/2006
9/21/2006
10/3/2006
1$3/2006

109
109
109
109
109
109
109
109
109
109
109
109
109
109
109
109
109
109
109
109

Apr-07 (EXERCISED)
Apr-07 (EXERCISED)
Sold Futures
Sold Futures
Apr-07 (EXPIRED)
Apr-07 (EXPIRED)
Apr-07 (EXPIRED)
Apr-07 (EXPIRED)
Apr47 (EXPIRED)
Apr-07 (EXPIRED)
Apr47 (EXPIRED)
Apr-07 (EXPIRED)
Apr-07 (EXPIRED)

r47 EXPIRED

12
13
12
13
6
6
6
6
6

12
12

13

Futures
Futures

3-Way

Cat I
Spread

3-Way

Collar

Bought Call st
Bought Call at

Bought Call at
Sold Put st
Sold Call st
Bought Call at
Sold Call At

$0.751
($0.250)
($0.050)
$0.860

($0.100)
Boug M Call al(Exercised - See Above)
Sold Put st (fi0.250)
Sold Call at ($0.060)
Bought Call sl(Exercised - See Above)
Sold Put at .230

6Nh
20th
100th
NNh

100th

1Nh
100th

6.750
7.000
7.503
7.503
7.850
6.000
14.000
8.250
13.000

5,500
10.050

20%
20%

10%
10%
10%
10%
10%
20%
20%
20%
20%
20%

10%

20%

1/3/2007
1/4/2004

3/27/2007
3/27/2007
11/$2006
11/$2006
11/6/2006
12/1/2006
12/1/2006

1/3/2007
1/3/2007

1/4/2007

61
61
61
61
61
61
61
61
61

61
61

61

Msy47 (EXERCISED)
Msy-07 (EXERCISED)
Sold Futures
Sold Futures
May47 (EXPIRED)
May-07 (EXPIRED)
May47 (EXPIRED)
May-07 (EXPIRED)
May-07 (EXPIRED)
May-07 (EXPIRED)
MsPOT (EXPIRED)
Msy 07 (EXPIRED)
Msy47 (EXPIRED)
M 07 EXPIRED

12
13
12
13
6
6
6
6
6

13

Futures
Futures

3-Way

C411
Spread

3-Way

Collar

Bought Call sl
BougM Call at

Bought Call at
Sold Put at

Sold Call at
Bought Call al
Sold Call At

$0.811
($0.280)
($0.080)
$0.824

($0.060)
Bought Call al(Exercrsed - See Above)
Sold Pul st ($0.565)
Sold Pul at ($0.570)
Bought Call al(Exercised - See Above)
Sold Put at .280

TNh

70th

60th
20th
100th
80th
tooat

40th
40th

7.050
7.100
7.689
7.689
7.950
6.000
13.500
8.550
14.500

6.150
6.150

10%
10%
10%
10%
10%

10'%

12/2$2006
1/4/2007

4/25/2007
4/25/2007
11/6/2006
11/6/2006
11/8/2006
12/1/2006
12/1/2006

12/2$2006
1 /26/2006
12/29I2$$

1/4/2007

61
61
61
61
61
61
61
61
61
61
61
61
61
61

Jun47 .Exercised
Jun-07 - Exercised
Sold Futures
Sold Futures
Jlxl-07 - Expired
Jun-07 - Expired
Jun-07 - Expired

13
14
13
14
7
7
7

Futures
Futures

3-Way

Bought Call st
BougM Call at

Bought Call at
Sold Put at

Soid Call at

$0.720
$0.710

$0.879
($0.300)
($0.100)

TNh
70th

6Nh
2INll

100th

7.000
7.000
7.642
7.642
8.000
6.000
13.500

10%
10%
10%

10%

1/3/2007
1/4/2007

5/25/2007
5/25/2007
11/$2006
11/6/2006
11/6/2006
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D6¢-06(EXPIRED) 1(] vo,, _v,_=_

Dec-06 (EXPIRED) I 0
Collar

Dec-06 (EXPIRED) 10

Dec-06 (EXPIRED) 10

Dec-06 (EXPIRED) 10 3-Way

Dec-06 (EXPIRED) 10

Dec-06 (EXPIRED) 10

Dec-06 (EXPIRED) l0 3-Way

Dec-06 (EXPIRED) 10

Dec-06 (EXPIRED) 40

Dec-06 (EXPIRED) 40 3-Way

Dec-06 (EXPIRED) 40

Jan-07 (EXERCISED) 11

Jarv07 (EXERCISED) 11

Jan-07 (EXERCISED) 10

Jan-07 (EXERCISED) 44

Jan-07 (EXERCISED) 21

Jan-07 (EXPIRED) 21

Jan-07 (EXPIRED) 10

Jan-07 (EXPIRED) 66

Jan-07 (EXPIRED) 11

Jan..07 (EXPIRED) 11 3-Way

Jaa-07 (EXPIRED) _ 1

Jan-07 (EXPIRED) 11 3-Way
Jan-07 (EXPIRED) 11

Jan-07 (EXPIRED) 11 3-Way
Jan-07 (EXPIRED) 11

Jan-07 (EXPIRED) 10 3-Way
Jan-07 (EXPIRED) 10

Jan-07 (EXPIRED) 44 3*Way
Jan-07 (EXPIRED) 44

Jan-07 (EXPIRED) 21

Feb-07 (EXERCISED) 9

Feb-07 (EXERCISED) 8

Feb-07 (EXPIRED) 17 Futures

Feb-07 (EXPIRED) 8

Feb-07 (EXPIRED) 8 ?,-Way

Feb-07 (EXPIRED) 8

FatP07 (EXPIRED) 9

Feb-07 (EXPIRED) 9 3-Way

Sold Call at ($0+300)

Bought Call at $1 .(TOO

Sold Put at ($0.450)

Bought Call at $1 350

Sold Put at ($o+309)

Sold Ca, at ($0.3OO)

Bought cml at $0.800

Sold Put at ($0.15O)

Sold Call at ($0.250)

Bought Call at $0.810

Sold Put at ($0.400)

Sold Call at (_0.100}

Sold Put at ($0.390)

Sold Put at ($0.255)

Sold Put at ($0.210)

Sold Put at ($0.360)

Sold Put at ($0.300)

Sold Futures at $6.113

Sold Futures at $6.115

Sold Futures at $6.116

Bought Csll at $1.210

Sold Put at ($0,113)

Sold Call at ($0.490)

Bought Call at $1.409

Sold Call at ($0.250)

Sought Call at $1.520

Sold Call at ($0.500)

Bought Call at $1.156

Sold Call at ($0.430)

Bought Call at $0.883

Sold Call at ($0.200)

Bought Call at $0.770

Sold Put at ($0.480)

Sold Put at ($0A00)

Sold Futures at

Bought Call at $1.407

Sold Put at ($0.200)

Sold Call at ($0,600)

Bought Call at $1.800

Sold Call at ($0.370)

2/7/2007 (EXERCISED See Above)

FetP07 (EXPIRED) 8

Feb-07 (EXPIRED) 8

2/7/2007 (EXERCISED See Above)

Feb-07 (EXPIRED) 9

Feb-07 (EXPIRED) 9

Feb-07 (EXPIRED) 9

Feb_07 (EXPIRED) 34

Feb-07 (EXPIRED) 34

Feb-07 (EXPIRED) _4

Fe_07 (EXPIRED) 17

Feb-07 (EXPIRED) 17

Feb-07 (EXPIRED) 17

Mar-O7 (EXPIRED) 7

Mar-07 (EXPIRED) 7

Mar-07 (EXPIRED) 7

Mar-07 (EXPIRED) 6

Mar-07 (EXPIRED) 6

Mat-07 (EXPIRED) 6

Mar-07 (EXPIRED) 7

Mar-07 (EXPIRED) 7

Mar-07 (EXPIRED) 7

MaroO7 (EXPIRED) 6

Mar-07 (EXPIRED) 6

Mar-07 (EXPIRED) 6

Mar-07 (EXPIRED) 26

Mar-07 (EXPIRED) 26

Mar-07 (EXPIRED) 26

Mar-07 (EXPIRED) 14

M8¢-07 (EXPIRED) 14

Apt-07 (EXERCISED) 12

Apr-07 (EXERCISED) 13

Sold Futures 12

Sold Futures 13

Apr-07 (EXPIRED) 6

Apro07 (EXPIRED) 6

Apt-07 (EXPIRED) 6

Apt-07 (EXPIRED) 6

Apr-07 (EXPIRED) 6

Apr-07 (EXPIRED)

Apt-07 (EXPIRED) 12

Apr-07 (EXPIRED) 12

Apr-07 (EXPIRED)

Apr-07 (EXPIRED) 13

Sold Put at

Bought Call at $1.540

3-Way Sold Call at ($0.400)

Sold Put at

Bought Call at $1.470

3-Way Sold Call at ($0,610)

Sold Put at ($6.344)

Bought Call at $1.120

3-Way Sold Put at ($0.450)

Sold Call at ($0.350)

Bought Call at $1.150

3.-Way Sold PUt at ($0.380)

Sold Ca, at (_.300)

109th 18.000 T 10%

90th 10.500 T 10%

40th 7.500 T 10%

90th 11,500 T 10%

4061 7.500 T 10%

109th 19.000 T 10%

90th 12.150 T 10%

30th 7,000 T 10%

100th 17.009 T 10%

50th 8.000 P 40%

30th 6.750 P 40%

90th 12.500 P 40%

80_ 7.500 T 10%

40th 7.500 T 10%

30th 7.000 T 10%

30th 6.500 P 40%

20th 6.250 T 20%

90th 12.400 T 10%

30th 6.000 T 10%

109th 18.000 T 10%

16oth 11,009 T 10%

100th 20.090 T 10%

90th 12.450 T 10%

109_ 19,500 T 10%

90th 12,000 T 10%

lOOth 17.000 T 10%

60th 8,500 P 40%

100th 13.090 P 40%

60th 8,450 T 20%

80th 7.500 T 10%

100th 7,500 T 10%

7.179

90th 12.309 T 10%

30th 6,000 T 10%

100th 18.000 T 10%

109th 11,000 T 10%

100th 20,000 T 10%

10%

109th 13,400 T 10%

40th 23,000 T 10%

10%

6oth 12.300 T 10%

lOOth 18.000 T 10%

30th 7.000 T 10%

60th 8,550 P 40%

30th 6.500 P 40%

100th 13.000 P 40%

60th 8.150 T 20%

20th 6,26O T 20%

90th 12,809 T 20%

,v,u
6/2/2OO6 99

20% 715/20(]6 99

7/5/2006 99

8/1/2006 99

30% 8/1/2006 99

8/1/2006 99

9/6/2006 99

40% 9/6/2006 99

9/612006 99

9/20/2006 99

80% 9/20/2096 99

9/2O/2096 99

Bought Call at $1.550 90th 12.090 T 10%

3-Way Sold PUt at ($0.230) 30th 6,000 T 10%

Sold Call at ($0.720) 109th 18,000 T 10%

Bought Call at $1.850 16oth 10.400 T 10%

3-Way Sold Call at ($0.500) 16oth 20.000 T 10%

Sold Put at ($0.600) 80th 7.500 T 10%

Bought Call at $2.040 90th 11.900 T 10%

3-Way Sold Put at ($0.650) 40th 7.500 T 10%

Sold Call at ($0,650) 109th 20,000 T 10%

Bought Call at $1.740 90th 12.000 T 10%

3-Way Sold Put at ($0.450) 30th 7.000 T 1 0%

Sold Call at ($0.800) 10(O 18.000 T 10%

Bought Call at $1.323 60th 8.100 P 40%

3-Way Sold PUt at ($0,550) 20th 6.250 P 40%

Sold Call at ($0.450) 100th 13,000 P 40%

Collar Bought Call at $0.980 70th 8.700 T 20%
Sold Put at ($0.520) 20th 6.250 T 20%

7/5/2096 109

8/3/2007 109

9/7/2006 109

9/22/2007 109

10/3/2006 109

12F26/26O6 109

12/26/2006 109

12/26/2006 109

6/6/2006 109

10% 6/6/2006 109

6/6/2006 109

20% 715/2006 109
715/'2006 109

30% 8/3/2006 109
8i3/2006 109

40% 9/7/2006 109
9/7/2006 109

80% 9/22/2006 109
9/22/2006 109

10/3/2006 109

Bought Call at $6,550 50th 6.750 T 20%

Bought Call at $0.500 70th 7,000 T 20%

Futures 7.503

Futures 7.503

Bought Call at $0.751 6oth 7.850 T 10%

3-Way Sold Put at ($0.250) 20th 6,000 T 10%

Sold Call at ($0,06O) 109th 14.090 T 10%

Ca 11 Bought Call at $0.860 80_ 8.250 T 1 0%

Spread Sold Call At ($0,100) 100ti_ 13.009 T 10%

Bought Call at(Exercised - See Above) 20%

3-Way Sold Put at ($0.250) 10th 5,500 T 20%

Sold Call at ($0.06O) 16oth 10.050 T 20%

Collar Bought Call aKExercieed - See Above) 20%
Sold Put at (_0.230) 10th 5.500 T 20%

7/5/2007 85

8/1/2007 85

1/26/2007 85

6/6/2OO6 85

10% 6/'6/2006 85

6/6/2006 85

7/5/2006 85

20% 7/5/2006 85

715/2006 85

6/1/2006 85

30% 6/1/2006 85

6/1/2006 85

9/6/2OO6 85

40% 6/6/'2006 85

9/6/2OO6 85

9/22/2OO6 85

8O% 9/22/2OO6 85

9/'22/2OO6 85

10/2/2006 85

100% 10/2/2006 85

10/2/2006 85

6/5/2OO6 66

10% 6/5/20O6 66

6/6/2O09 66

7/5/2006 66

20% 7/5/2006 66

7/5/2006 66

6/1/2006 66

30% 8/1/2006 66

6/1/2006 66

6/6/20O6 66

40% 9/6/2006 66

9/6/2006 66

9/21/2006 66

80% 9/21/2006 66

9/21/2006 66

100% 10/3/2006 66
10/3/2006 66

10%

20%

4O%

6O%

1/3/2007 61

114/2004 61

3/27/2007 61

3/27/2007 61

11/6/2006 61

1116/2009 61

11/6/2006 61

12/1/2006 61

12/1/2006 61

1/3/2007 61

1/3/2007 61

1/4/2007 61

May-07 (EXERCISED) 12

May-07 (EXERCISED) 13

Sold Futures 12

Sold Futures 13

May.-07 (EXPIRED) 6

May-07 (EXPIRED) 6

May-07 (EXPIRED) 6

May-07 (EXPIRED) 6

May-07 (EXPIRED) 6

May-07 (EXPIRED)

May-07 (EXPIRED) 5

May-07 (EXPIRED) 7

May-07 (EXPIRED)

May-07 (EXPIRED) 13
Jun-07 - Exercised 13

Jun-07 - Exercised 14

Sold Futures 13

Sold Futures 14

Jun-07 - Expired 7

Jun-07 - Expired 7

Jun-07 - Expired 7

Bought Call at $6.560 70th 7.050 T

BoUght Call at $0.550 70th 7.100 T 20%

Futures 7.689

Futures 7.689

Bought Call at $0.811 60th 7.950 T 10%

3-Way Sold PUt at ($0.280) 20th 6.000 T 10%

Sold Call at ($0.080) lOOth 13.500 T 10%

Call Bought Call at $6,824 80th 8.550 T 10%

Spread Sold Call At ($0.060) lOOth 14.500 T 10%

Bought Call at(Exercised - See Above)

3-Way Sold PUt at ($0.565) 40th 6.150 T 20%

Sold Put at ($0.570) 40th 6.150 T 20%

Collar BoUght Call at_Exercised - See Above)
Sold Put at (_0.280) 10th 5.509 T 20%

Bought Call at $0.720 70th 7.090 T 20%

Bought Call at $0.710 70th 7.000 T 20%

Futures 7.642

Futures 7.642

Bought Call at $0.879 60tt_ 8000 T 10%

3-Way Sold Put at ($6.300) 20th 6.000 1" 10%

Sold Call at ($0.100) 100th 13.500 T 10%

10%

20%

4O%

6O%

12,2912006

1/4/2007

4/25/2007

4/25/2007

11/6/2006

11/6/2006

1116/2006

12/112006

12/I/2006

12/29/2006

12/26/2006

12/29/2006

1/4/2007

10%

1/3/2007

114/2007

5/25/2007

5/25/2007

1116/2006

11/6/2006

11/6/2006
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61

61

61

61

61

61

61

61

61

61

61

61

61

61

66

66

66

66

66

66

66
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~ I
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Jun-07- Expired t,

Jun-07 - Expired (,

Jura07 - Expi_"d (i

Jun-07 - Expired

Jun-07 - Expired 13

Jun-07 - Expired 1 _!

Jury07 - Expired

Jun-07 - Expired 14

Jury07 - Expired 14

Bought Call at $1.104

3-Way Sold Put at ($0230)

Sold Call at ($0110)

Bought Call at (Exercised - See Above)

3-Way Sold Put at ($0.300)

Sold Call at ($0160)

Bought Call at (Exercised - See Above)

3-Way Sold Put at ($0 300)

Sold call at (_ 150)

Jul-07 - Expired 5

Jul-07 - ExpinE_l 5

Jul-07 - Expired !5

Jul-07 - Expired _5

Jul-07 - Expired _5

Jul-07 - Expired _

Jut-07 - Expired 21

Jul-07 - Expired _ 1

Jt_-07 - Expired 21

JubO7 - Expired 22

Jul-07 * Expired 22

Bought Call at $0919

3-Way Sold Put at ($0330)

Sold Call at ($0 110)

Bought Call at $1 164

3-Way Sold Put at ($0.240)

Sold Call at ($0160)

Bought Call at $0760

3-Way Sold Put at ($0.350)

Sold Call at

Collar Sought Call at
Sold Put at

Aug-07 - Exercised 5

Aug-07 - Exercised 6

Aug-07 - Exercised 6

Aug-07 - Exercised ! 1

Aug-07 - Exercised 6

Sold Futures 28

Sold Futures 6

Aug-07 -EXPIRED 5

Aug-07 - EXPIRED

Aug-07 - EXPIRED 5

Aug-07 - EXPIRED 6

Aug-07 - EXPIRED

Aug-07 - EXPIRED E_

Aug-07 - EXPIRED ,5

Aug-07 - EXPIRED

Aug-07 - EXPIRED 6

Aug-07 - EXPIRED 5

Aug-07 -EXPIRED 5

Aug-07 -EXPIRED 6

Aug.-07 - EXPIRED

AUg-07- EXPIRED _6

Aug-07 - EXPIRED 11

Aug-07 - EXPIRED

Put Bold Put at ($0.370)

PUt Sold Put at ($0.240)

Put Bold Put at ($0.535)

Put Sold Put at ($0080)

Put Sold Put at ($0.200)

Futures

Futures

Bought Call at $0 979

3-Way SOLD PUT AT (SEE ABOVE)

Bold Call at ($0.130)

Bought Call at $1.300

3-Way SOLD PUT AT (SEE ABOVE)

Bold Call at ($0.300)

Bought Call at $1 950

3-Way SOLD PUT AT (SEE ABOVE)

Bold Call at ($0.230)

Call Bought Call at $0.540

Spread Sold Call At ($0.080)

Collar Sought Call at $0.670
SOLD PUT AT (SEE ABOVE)

Call Bought Call at $0.280

Collar Sought Call at $0.350

SOLD PUT AT (SEE ABOVE)
Bold Put at

Sold Put at

Sold Put at

Bold Put at

Bold Put at

Sep-07 - EXERCISED 6

Sep-07- EXERCISED 6

Sep-07 - EXERCISED 5

Sep-07 - EXERCISED 6

Sep-07 - EXERCISED 29

SOLD FUTURES 6

SOLD FUTURES 6

SOLD FUTURES 5

SOLD FUTURES 6

SOLD FUTURES 29

Sep-07 • EXPIRED 6

Sep-07 - EXPIRED

Sep07 - EXPIRED 6

Sep-07 - EXPIRED 6

Sep-07 - EXPIRED

Sep-07 - EXPIRED 6

Sep-07 - EXPIRED 5

Sep-07 - EXPIRED

Sep-07 - EXPIRED 5

Sep07 - EXPIRED 6

Sep-07 - EXPIRED 6

Sep-07 - EXPIRED 6

Sep-07 - EXPIRED

Sep.07 - EXPIRED 29

Sep-07 - EXPIRED

($0.38O)

($0.340)

($0.580)

($0.250)

($0.270)

FUTURES

FUTURES

FUTURES

FUTURES

FUTURES

Sought Call at $1.179

3-Way Sold Put at (exercised sse above)

Bold Call at ($0,320)

Bought Call at $1.404

3-Way Bold Put at (exercised see above)

Bold Call at ($0.300)

Bought Call at $1.080

3-Way Sold Put at (exercised see at)ova)

Bold Call at ($0.220)

Call Bought Call at $0.550

Spread Bold Call At ($0.100)

Collar Bought Call at $0.726
Sold Put at (exercised see above)

Collar Bought Call at $@540

Bold Put at ( exercised see above)

70th 8.050 T 10%

20th 6.100 T 10% 20%

100th 14.000 T 10%

10th 5.500 T 20% 40%

100th 10.000 T 20%

10th 5.500 T 20% 60%

lOOth 1@000 T 20%

12/1/2006 66

12/1/2006 66

12/1/2006 66

1/3/2007 66

1/3/2007 66

1/3/2007 66

114/2007 66

1/4/2007 66

1/4/2007 66

60th 8.100 T 10%

20th 6.000 T 10% 10%

lOOth 14,000 T 10%

70m 8.200 T 10%

20th 6,000 T t0% 20%

lOOth 14,000 T 10%

80th 7.250 T 40%

lOth 5.500 T 40% 60%

100th 11.000 T 40%

50th 7.100 P 40% 100%
40th 6.850 P 40%

11/6/2006 54

11/6/2006 54

11/6/2006 54

12/1/2006 54

12/1/2006 54

12/1/2006 54

1/4/2007 54

1/4/2007 54

1/4/2007 54

6/25/2007 54

6/25/2007 54

20th 6.000 T 10% 10%

20th 6.000 T 10% 20%

2061 6.000 T 10% 30%

20th 6.000 T 20% 100%

40th 6.250 T 10% 50%

70th 8.350 T 10%

t0%

lOOth 15.000 T 10%

70111 8.250 T 10%

2O%

100th 14.000 T 10%

60th 6.9.50 T 10%

3O%

100th 11.000 T 10%

100th 9.400 T 10% 40%
100th 14.000 T 10%

lOOth 7.950 T 10% 50%

60th 7.300 P 30% 80%

30th 6.750 P 20% 100%

7/26/2007 55

7/2642007 55

7/26/2007 55

7/26/2007 55

7/26/2007 55

7/2@2007 55

7/26/2007 55

1116/2006 55

1116/2006 55

12/1/2006 55

12/1/2006 55

1/4/2007 55

114/2007 55

2/1/2007 55

2/1/2007 55

3/1/2007 55

6/26/2007 55

6/29/2007 55

20th 6.000 T 10%

20th 6.000 T 10%

20th 6.000 T 10%

40th 6.250 T 10%

20th 6.000 P 50%

5.593

5.593

5.593

5.593

5.593

70th 8.700 T 10%

100th 14.000 T 10%

60th 8.300 T 10%

100th 14.500 T 10%

70th 7.150 T 10%

100th 12.000 T 10%

100th 10.000 T 10%

100th 15.000 T 10%

100th 8.150 T 10%

40th 7.050 P 50%

10%

20%

3O%

4O%

5O%

100%

11/3/2006 58

12/1/2006 58

1/4/2007 58

3/1/2007 58

6/29/2007 58

8/28/2007

8/28/2007

9/28/2OO7

8/28/2007

8/28/2007

11/3/2006 58

11/3/2006 58

11/3/2006 58

12/1/2006 58

12/1/2006 58

12/1/2006 58

114/2007 58

114/2007 58

1/4/2007 58

2/1/2007 58

2/1/2007 58

3/1/2007 58

3/1/2007 58

6/29/2007 58

6/29/2007 58

Oct-07 - EXPIRED 9 3-Way Bought Call at

Oct-07 - EXPIRED 9 Bold Put at

Oct-07 - EXPIRED 9 Bold Call at

Oct-07 - EXPIRED 8 3-Way Bought Call at

Oct-07 - EXPIRED 8 Sold Put at

Oct-07 - EXPIRED 8 Sold Call at

Oct-07 - EXPIRED 9 3-Way Bought Call at

Oct-07 - EXPIRED 9 Sold Put at

Oct-07 - EXPIRED 9 Sold Call at

Call

Oct-07 - EXPIRED 9 Spread Bought Call at

Oct-07 - EXPIRED 9 Sold Call At

Oct-07 - EXPIRED 9 3-Way Bought Call at

Oct-07 - EXPIRED 9 Sold Put at

Oct-07 - EXPIRED 9 Sold Call at

Call

Oct-07 - EXPIRED 43 Spread Bought Call at

Oct-07 - EXPIRED 43 Sold Call At

Nov-07 - EXPIRED 8 Bought Call at

Nov-07 - EXPIRED 8 3-Way Bold Put at

Nov-07 - EXPIRED 8 Sold Call at

Nov-07 - EXPIRED 22 Collar Sought Call at
Nov-07 - EXPIRED 22 Sold Put at

Nov-07 - EXPIRED 16 Bought Call at

Nov-07 - EXPIRED 16 3-Way Sold Put at

Now07 - EXPIRED 16 Sold Call at

Nov-07 - EXPIRED 16 Collar Bought Call at
Now07 - EXPIRED 16 Sold Put at

Nov-07 - EXPIRED 14 Collar Bought Call at
Nov-07 - EXPIRED 14 Sold Put at

Dec-07- EXPIRED 10 Bought Call at

Dec-07 - EXPIRED 10 3-Way Bold Put at

Dec-07 - EXPIRED 10 Bold Call at

Dec-07 - EXPIRED 10 Bought Call at

Dec-07 - EXPIRED 10 3-Way Sold Put at

Dec-07 - EXPIRED 10 Bold Call at

Dec-07 - EXPIRED 10 Bought Call at

Dec-07 - EXPIRED 10 3-Way Sold Put at

Dec-07 - EXPIRED 10 Sold Call at

Dec-07 - EXPIRED 30 Collar Bought Call at
Dec-07 - EXPIRED 30 Bold Put at

Dee-07 - EXPIRED 19 Collar Sought Call at
Dec-07 - EXPIRED 19 Sold Put at

$1.310 70th 8.650 T 10% 10%

($0,411) 20th 6,000 T 10%

($0.420) 100th 14,000 T 10%

$1.508 80th 8.400 T 10% 20%

($0.400) 20th 6.000 T 10%

($0.344) 100th 15.000 T 10%

$1.230 70th 7.200 T 10% 30%

($0.620) 20th 6.000 T 10%

($0.330) 100th 12.000 T 10%

4O%
$1.000 100th 8,600 T 10%

($0.240) 100th 13.000 T 10%
$0,920 100th 8,050 T 10% 50%

($0.320) 40th 6.250 T 10%

($0.160) 100th 13,000 T 10%

100%
$@420 100th 8.450 P 50%

(_0.140) 100th 11.000 P 50%

$1,120 80th 9.400 P 10%

($0.350) lOth 5.500 P 10% 10%

($0.450) 100th 14.000 P 10%

$0.794 70th 8.150 P 30% 40%

($0.480) 20th 6.800 P 3O%

$0.860 40th 7.350 P 20%

($0.370) 10th 6.000 P 20% 60%

($0.190) 90th 11.000 P 20%

$0.565 40th 7.300 P 20% 80%

($0.300) 10th 5.800 P 20%

$O.O4O 80_ 9.15o T 20% 100%

(t_0.(]53) lOth 6.250 T 20%

$1.030 90th 10.250 T 10%

($0.160) 30th 7.000 T 10% 10%

($0.390) 100th 13.500 T 10%

$1.050 80th 8,6O0 T 10%

($0.270) 20th 6.700 T 10% 20%

($0.330) 90th 12.000 T 10%

$0.900 80th 8.750 T 10%

($0.310) 20th 6.750 T 10% 30%

($0.260) 100th 12.250 T 10%

$0.530 80th 8.600 P 30% 60%

($0.220) lOth 6.300 P 30%

$0.540 60th 7.950 T 20% 80%

($0.26O) 20th 6.35O T 20%

11/3/2006 87

11F3/2006 87

11/3/2006 87

12/1/2006 87

12/1/2006 87

12/1/2006 87

1/4/2007 97

1/4/'2007 87

1/4/2007 87

2/1/2007 87

2/1/2007 87

3/1/2007 87

3/1/2007 87

3/112007 87

6/29/'2007 87

6/'29/2O07 87

9/22/2006 76

9/22/2OO6 76

9/22/2006 76

7/2/2007 76

7/2/2007 76

7/25/2007 76

7/25/2007 76

7/25/2007 76

8/23/2007 76

8/23/2007 76

10/3/'2007 76

10/3/2007 76

@5/2007 99

@5/2007 99

@5/2007 99

7/3/2007 99

7/3/2007 99

7/3/2007 99

8/1/2007 99

8/1/2007 99

8/1/2007 99

8/23/2007 99

8/23/2OO7

9/4/2007 99

9/4/2007 99

G:\GasAccounting_GASACC_DEFERRED-Carolinas_-_008\SC Hedge Activity Report- File_ldg Positloo and Merk-to-Markat as of March 31,2008
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Dan-07*EXPIRED 2,] CollarBoughtCallat $0.580Dec-07-EXPIRED 20 SoldPutat (_P0.120)

Jan - 08 - EXPIRED 11 Bought Call at $1.185

Jan - 08 * EXPIRED 11 _Way Bold Put at ($0 160)

Jan - 06 * EXPIRED 11 Sold Call at ($0.550)

Jan - 08 - EXPIRED 11 Bought Call at $1 100

Jan - 06 - EXPIRED 11 :_Way Bold Put at ($0.200)

Jan - 08 - EXPIRED 11 Sold Call at ($0.350)

Jan - 08 - EXPIRED 11 Bought Call at $0.946

Jan - 08 - EXPIRED 1 _ _-Way Sold Put at ($0.285)

Jan - 08 - EXPIRED 1 ! Bold Call at ($0.285)

Jan - 08 - EXPIRED _ Collar Bought Call at $0.670
Jan - 08 - EXPIRED _ Sold Put at ($0.200)

Jan - 08 - EXPIRED ,?.2 Collar Bought Call at $0.395
Jan - 08 - EXPIRED 22 Sold Put at (_0.080)

Feb - 08 - EXPIRED 9 Bought Call at $1350

Feb - 08 - EXPIRED _ 3-Way Bold put at ($0.200)

Feb - 08 - EXPIRED _ Sold Call at ($0.670)

Feb - 08 - EXPIRED _ Bought Call at $1.340

Feb - 08 - EXPIRED _ :_Way Sold Put at ($0.250)

Feb - 08 - EXPIRED _ Sold Call at ($0.550)

Feb - 08 - EXPIRED _ Bought Call at $1.006

Feb - 08 - EXPIRED 9 _Way Bold put at ($0.270)

Feb - 09 - EXPIRED 9 Bold Call at ($0.360)

Feb - 08 - EXPIRED 42 Collar Bought Call at $0.720
Feb - 08 - EXPIRED 42 Sold Put at ($0.250)

Feb-08 (EXERCISED) i7 Bought Call at $0.425

Sold Futures 17 Futures

Feb - 08 - EXPIRED

Feb - 08 - EXPIRED

Call Bought Call at (Exercised - see above)

17 S_'ead Bold Call at ($0.100)

7 Bought Call at $1.400

7 3-Way Sold put at ($0,220)

Sold Call at ($0.700)

6 Bought Call at $1 335

6 Futures

Bought Call at (Exercised - see above)

6 3-Way Bold put at ($0.330)

6 Sold Call at ($0.450)

7 Sought Call at $1.020

7 :_Way Bold Put at ($0.260)

70 Sold Call at ($0.420)Bought Call at $0.960

20 Futures

Bought Call at (Exercised -See a_ove)

20 3-way Bold Put at ($0.300)

20 Sold Call at ($0.200)

13 Bought Call at $0.950

13 Futures

Bought Call at (Exercised - see above)

13 :_Way Bold Put at ($0.340)

13 Bold Call at ($0.160)

13 Bought Call at $0,800

13 Futures

Bought Call at (Exercised - see above)

13 3-Way Bold Put at ($0.240)

13 Solo Calmat ($0.120)

MAR - 08 - EXPIRED

MAR - 08 - EXPIRED

MAR - 08 - EXPIRED

MAR - 08 (EXERCISED)

Bold Futures

MAR - 08 - EXPIRED

MAR - 08 - EXPIRED

MAR - 08 - EXPIRED

MAR - 08 - EXPIRED

MAR - 08 - EXPIRED

MAR - 08 (EXERCISED)

Bold Fu_ree

MAR - 08 - EXPIRED

MAR - 08 - EXPIRED

MAR o 08 (EXERCISED)

Sold Futures

MAR - 08 - EXPIRED

MAR - 08 - EXPIRED

MAR - 08 (EXERCISED)

Bold Futuras

MAR - 08 - EXPIRED

MAR - 08 - EXPIRED

APR - 08 - (EXERCISED)

Bold Futures

APR - 08 - EXPIRED

APR - 08 - (EXERCISED)

Sold Futures

APR - 08 - EXPIRED

APR - 08 - EXPIRED

APR - 08 * (EXERCISED!

Sold Futures

12 Bought Call at $0.543

FUTURES

12 Collar Bought Call at (Exercised - see above)

12 Bold Put at ($0,250)

12 Bought Call at $0.500

12 FUTURES

3-Way Bought Call at (Exercised - see above)

12 Sold PUt at ($0.100)

12 Sold Call at ($0.120)

6 Bought Call at $0.550

6 Calls FUTURES

Bought Call at (_leed - see above)

May-08-OFFSET

May-08-OFFSET

Ma_08-OFFSET

May-09-OFFSET

Ma_08-OFFSET

May-09-OFFSET

Ma_08-OFFSET

May-08-OFFSET

Ma_08-OFFSET

May-08-OFFSET

Ma_08-OFFSET

May-09-OFFSET

3 Bought Call (OFFSET) $0.690

3 :_Way Sold put (OFFSET) ($0.270)

3 Sold Call (OFFSET) ($0.130)

3 Sold Call (OFFSET) ($0,660)

3 3-Way Bought PUt (OFFSET) $0.240

3 Bought Call (OFFSET) $0.120

9 Bought Call (OFFSET) $0.690

9 :_Way Bold Put (OFFSET) ($0.270)

9 Bold Call (OFFSET) ($0.130)

9 Bold Call (OFFSET) ($0.700)

9 _Way Bought Put (OFFSET) $0.250

9 Bought Call (OFFSET) _0.150

Sold Put at ($0.140)

Bought Put at $0.094

Bold PUt at ($0.150)

Bought Put at _0.007

Sold put at ($0.190)

Bought PUt at $0.010

Sold Put at ($0.215)

Bouoht Put at $0.017

Bold Put at ($0:130)

Bought Put at $0.010

Sold Put at ($0.230)

$0.032

Aug-08 OFFSET 6

Aug-08OFFSET 6

Aug-08OFFSET 5

Aug-09uPP_=T 5

Sept-08OFFSET 6

Sept-08OFFSET 6

Sept-08OFFSET 5

(_t-08OFFSET 8

Oct-O S OFFSET 8

O_-08OFFSET 9

Oct-08OFFSET 9 _ht Put at

6oth 7.950 T 20% 100% 10/3/2007

20th 6.700 T 20% 10/3/2007

90'dl 10.500 T 10% 6/5/2007

30th 7.000 T 10% 10% 6/5/2007

100_ 13.500 T 10% 6/5/2007

6oth 9.050 T 10% 712/2007

20th 6.500 T 10% 20% 7/2/2007

109th 13.000 T 10% 7/2/2007

90th 9.450 T 10% 6/1/2007

20th 6.750 T 10% 30% 6/1/2007

100th 13.500 T 10% 8/1/2007

70th 8.400 T 50% 80% 9/6/2007
20m 6.450 T 50% 9/6/2007

70th 8.400 P 20% 100% 11/26/2007

30th 7.090 P 20% 11/26/2007

99

99

109

109

109

109

109

109

109

109

109

109

109

09tll 10.450 T 1 0% 6/5/2007

30th 7.090 T 10% 10% 6/5/2007

100th 13.500 T 10% 6/5/2007

80th 8.700 T 10% 7/2/2007

20th 6.500 T 10% 20% 7/2/2007

90th 12.090 T 10% 7/2/2007

6oth 9.550 T 10% 6/1/2007

20th 6.500 T 10% 30% 6/1/2007

109th 13,500 T 10% 6/1/2007

70_ 8.5OO T 50% 8O% 9/6/2OO7
20th 6.46O T 50% 9/6/2007

109

109

85

85

6oth 8.000 P 20%

8.101

90_ 10.100 P 20%

100%

11/30/2007

1/28/2008

11/30/2007

85

85

85

85

6oth 10.250 T

30th 6.750 T

100th 13.500 T

80th 8.65O T

9206

20th 6.500 T

100th 13.100 T

09th 9.76O T

10th 6.250 T

100th 13.500 T

60th 7.950 P

9.206

10th 6.250 P

100th 12.500 P

50th 7.800 T

9.206

10th 6.36O T

100th 13.090 T

6oth 7.750 P

9.206

20th 6.400 P

90t_ 12.090 P

90th 8.100 P

9.572

10th 6.000 P

70th 7.700 T

9.572

10th 6.009 T

100th 10.6O0 T

100th 9.250 T

9.572

70th 7.650 P

20th 6.000 P

109th 11.009 P

70th 7.650 P

20th 6.06O P

10(Oh 11.090 P

70th 7.650 P

20th 6,000 P

16oth 11.000 P

70_ 7.650 P

20th 6.000 P

109th 11.6O0 P

10%

10% 10%

10%

10%

20%

10%

10%

10%

10% 30_

10%

3O%

6O%

3O%

3O%

2O%

8O%

20%

2O%

2O%

100%

2O%

20%

20%

20%

2O%

40%

2O%

20%

10%

5O%

6/_7

6/5/2007

6/5/2007

7/3/2007

7/3/2007

7/3/2007

6/1/2007

6/1/2007

9/1/2007

8/23/2007

6/23/2007

8/2'3/2OO7

9/4/2007

9/4/2007

9/4/2007

10/23/2007

2/26/2O08

10/23/2007

10/23/2007

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

8/29/2007 61

3/26/2008 61

61

6/29#2007 61

12/6/2007 61

3/26/2008 61

61

12/6/2007 61

12/6/2007 61

3/3/2008 61

3/26/2008 61

61

9/412007 61

9/4/2007 61

91412007 81

9/7/2007 61

9/7/2007 61

9/7/2007 61

9/4/2007 61

9/4/2007 61

9/4/2007 61

9/10/2007 61

0/10/2007 61

9/10/2007 61

10th 5.500 T 12/7/2007 55

10th 5.500 3/12/2008

10th 6.009 T 1/3/2008 55

10th 6.000 3/12/2008

10t11 5,500 T 12/6/2007 58

10th 5.500 3/12/2008

1_, 6.090 T I/3/2008 58

10th 6.000 3/13/2008

10th 4.900 T 12/7/2007 87

10th 4.900 3/12/2008

10th 5.809 T 1/3/2008 87

10th 5.800 3/12/2008

" DI_I¢_ finn I_roix_atmt vld_Of_.l_ _l_Idl_llil_lldoll2_'_INOl_rllmll _rK.Maeat

win be colTected when ADM receives money from broker- per Do_g at ADM 3/4/08

G:_GasAccounting_GASACC_DE FERRED-CarOlinas_2008_SC Hedge ACtivity Report - FJleO_HeOgl_l Position and Mark-to-Market as of March 31,2008



SC Hedging Plan
Position Report
3/31/2008

May4)8
May-08
May-08
May-08
Ms)HN)

M

Jun-08
Jun-08
Jun-08
Jun-08
Jun-08
Jun-08
Jul-08
Jul-08
Jul-08
Jul-08
Jul-08
Jul-08
Jul48
Jul-08
Jul-08
Aug-08
Aug-08
Aug48
Aug-08
Aug-08
Aug-08
Aug-08

-08
Sep48
Sep-08
Sep-08
Sep-08
Sep-08
Sep-08~8
Sep48

Oct-08
Oct-08
Oct-08
Oct-08
Oct-08
Oct48
Oct-08
Oct-08
Oct-08

12
12
12
12
12
6
7
I
19
19
19
7

Collar

3-Way

C I

Call
Spread

3-Way

Ns

Call
Spread

3-Way

Call
Spread
Calls
Calls
Call

Spread

Calls
Calls
Call

Spread

Calls
Call

S read
Call

Spread

Calls
Call

S read

Bought Call at
Sold Put at
Bought Call at
Sold Pul at
Sold Call sl
Bo M Call al
Bought Call at
Sold Call at
Bought Call at
Sold Put sl
Sold Call at
Bo ht Call sl
Bought Call at
Sold Call at
BougM Call at
Sold Put st
Sold Call at
Bought Cell at
Sold Call at
Bought Call at
Bo ht Call at
Bought Call at
Sold Call at
Bought Call at
Sold Call at
Bought Call at
Sold Call at
Bought Call at
Bo ht Cell st
Bought Call at
Sokl Call at
Bought Call at
Sold Call at
Bought Call al
Sold Call at
Bought Csg at
Bought Call at
Sold Csg at
Bought Call at
Sold Call at
Bought Call at
Sold Call at
Bought Call sl
Sold Call at
Bought Call at
Bought Call at
Sold Csg at

$0.613
($0.320)
$0.430

($0.070)
($0.070)

.545
$0.430

($0.100)
$0.492

($0.100)
($0.100)

$0.465
($0.130)
$0.530

($0.130)
($0.100)
$0.555

($0.080)
$0.345
0 550

$0.535
($0.200)
$0.580

($0.140)
$0.770

($0.150)
$0.517

0.550
$0.620

($0.285)
$0.710

($0.220)
$0.900

($0.215)
$0.485
$0.794

0 230
$0.960

($0.420)
$0.890

($0.300)
$0 945

($0.230)
$0.490
$0.800

0 240

$10.101
$10.101
$10.101
$10.101
$10.101

10.101
$10 177
$10.177
$10.177
$10.177
$10.177

10 177
$10.258
$10.258
$10.258
$10.258
$10.258
$10.258
$10.258
$10.258

10258
$10.303
$10.303
$10.303
$10.303
$10.303
$10.303
$10.303
10.303

$10.313
$10 313
$10.313
$10.313
$10.313
$10.313
$10.313
$10.313

10313
$10.383
$10.383
$10.383
$10.383
$10.383
$10.383
$10.383
$10.383

10.383

9Nh
2061
ONh

10th
1NNh

100th
100th
100th
80th
10th

100th
100th
100th
100th
80th
10th
90th
90th
100th
100th
10Nh
100th
100th
100th
10Nh
90th
100th
100th
10Nh
10Nh
100th
100th
10Nh
ONh

100th
100th
100th
100th
100th
100th
10Nh
100th
QNh

1NNh

10Nh
100th
100th

7.950
6.250
8.100
5.500
11.000
9.700
9.900
13.000
8.250
5.500
11.000
10 100
9.850
13.000
8.550
5.750
12.000
8.350
11.500
9.000
10450
10.150
13.000
8.700
12.000
8.400
12.000
8.850
11.000
10.400
13.000
8.700
12.000
8.400
12.000
9.350
10.350
14.000
9.800
13.000
8.500
12.000
8.750
13.000
9.950
11.100
15000

20%
20%
20%
20%
20%
10%
10%
10%
30%
30%
30%
10%
10%
10%
10%
10%
10%
10%
10'%

10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%

20%

40%
50%

10%

8/30/2007
8/30/2007
12/7/2007
12/7/2007
12/7/2007

3/3/2008
11/$2007
11/5/2007
12/7/2007
12/7/2007
12/7/2007

3/3/2008
11/5/2007
11/$2007
12/6/2007
12/6/2007
12/6/2007

1/4/2008
1/4/2008
2/1/2008
3/3/2008

11/$2007
11/5/2007
12/7/2007
12/7/2007

1/3/2008
1/3/2008
2/1/2008
3/3/2008

11/5/2007
11/5/2007
12/$2007
12/$2007

1/3/2008
1/3/2008
2/1/2008
3/4/2008
3/4/2008

11/2/2007
11/2/2007
12/7/2007
12/7/2007

1/3/2008
1/3/2008
2/1/2008
3/3/2008
3/3/2008

61
61
61
61
61
61

87
87
87
87
87
87
87
87
87
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SCHedgingPlan
PositionReport
3/31/2008

uay-oe
May-08
May-08May-08
May-0s

Jun-08

Jun-08

Jun-08

Jun-08

Jun-08

Jut-08

Ju$-08

Jul-08

Jul-08

Ju!-08

Jul-08

JuI-O8

Jub08

Jul-08

Aug-08

Aug.-06

AUg..08

Aug-08

AUgo08

Aug-08

A_-Oe

SOp08
SOp-0S
Sep-0S
SOp-08
Sep-08
SO_0S
Sep08
SOpOS

Oct-06

Oct-08

Oct-08

Oct-08

Oct-08

Oct-08

Oct-08

Oct-08

Oct-08

12
Collar

12

12

12 3-Way

12

6 c_l_
? Call

z Spread

19

t9 3-Way

_9

7 Calls

5 Call

5 Spread

6

6 3-Way

6

5 Call

5 Spread

6 Calls

5 Calls

5 Call

5 Spread

6

6

5

5

6 Calls

5 Calls

6 Call

6 Spread

6

6

5

5

6 Calls

6 Call

6 Spread

9 Call

9 Spread

8

8

9

9

9 Calls

8 Call

8 Spread

Bought Call at $0.613 $10,101 90th 7.g_0 P 20% 20% 8/*30/'2007 61
Sold Put at ($0,320) $10.101 20th 6.250 P 20% 8/30/2007 61

Bought Call at $0.430 $10,101 90th 8,100 T 20% 12/7/2007 61

Sold PUt at ($0,070) $10.101 10th 5,500 T 20% 40% 12/7/2007 61

Sold Call at ($0.070) $10.101 100th 11.000 T 20% 12/7/2007 61

Bought Call at $0.545 $10.101 100th 9.700 T 10% 50% 3/3/2008 61

Bought Call at $0.430 $10.177 100th 9.900 T 10% 10% 11/5/2007 66
Sold Call at ($0.100) $10.177 100th 13.000 T 10% 1115r2007 66

Bougl_ Call at $0.492 $10.177 80th 8.250 P 30% 12/7/2007 66

Sold Put at ($0.100) $10.177 lOth 5.500 P 30% 40% 12,/7/2007 66

Sold Call at ($0.100) $10.177 lO0th 11.000 P 30% 12/7/2007 66

Bought Call at $0.564 $10,t77 100th 10.100 T 10% 50% 3/3/2008 66

Bought Call at $0.465 $10.258 100th 9.850 T 10% 10% 1115/2007 54
Sold Call at ($0:130) $10.258 100th 13.000 T 10% 11/5/2007 54

Bought Call at $0.530 $10,258 80th 8350 T 10% 12/6/2007 54

Sold PUt at ($0.130) $10,258 10ff_ 5,750 T 10% 20% 12/6/2007 54

SOld Call at ($0,100) $10,258 90th 12,000 T 10% 12/6/2007 54

Bought Call at $0,555 $10.258 9081 8,350 T 10% 30% 114/2008 54
Sold Call at ($0.080) $10.258 100th 11,500 T 10% 114/2008 54

Bought Call at $0,345 $10.258 100th 9,000 T 10% 40% 2/1/2008 54

Bought Call at $0.550 $10.258 100th 10.450 T 10% 50% 3/3/2008 54

Bought Call at $0,535 $10.303 100th 10,150 T 10% 10% 11/5/2007 55
Sold Call at ($0.200) $10.303 100th 13.000 T 10% 11/5/2007 55

Sought Call at $0,580 $10.303 100th 8.700 T 10% 20% 12./7/2007 55
Sold Call at ($0.140) $10.303 100th 12.000 T 10% 12/7/2007 55

Sought Call at $0.770 $10.303 90th 8.400 T 10% 30% 1/3/2008 55
Sold Call at ($0.150) $10.303 lOOth 12,000 T 10% 1/'3/2008 55

Bought Call at $0.517 $10,303 100th 8,850 T 10% 40% 2/1/'2008 55

Bought Call at $0,550 _;10,303 100th 11.000 T 10% 50% 3/3/2008 55

Bought Call at $0,620 $10.313 100th 10.400 T 10% 10% 11/5/2007 58
Satd Call at ($0.285) $10,313 100th 13.000 T 10% 1115/2007 58

Bought Call at $0,710 $10,313 100th 8,700 T 10% 20% 12/6/2007 58
Sold Call at ($0.220) $10.313 lOOth 12.000 T 10% 12/6/2007 58

Bought Call at $0,900 $10.313 90th 8,400 T 10% 30% 1/3/2008 58
Sold Call at ($0.215) $10,313 100th 12,000 T 10% 1/3/2008 58

Bought Call at $0.485 $10.313 100th 9,350 T 10% 40% 2/1/2008 58

Bought Call at $0,794 $10,313 100th 10,350 T 10% 50% 3/4/2008 58

Sold Call at ($0,230) $10,313 10Oth 14.000 T 10% 3/4/2008 58

Bought Call at $0.960 $10.383 100th 9.800 T 10% 10% 11/2/2007 87
Sold Call at ($0.420) $10.383 100th 13.000 T 10% 11/2/2007 87

Bought Call at $0.890 $10.383 100th 8.500 T 10% 20% 12/7/'2007 87
Sold Call at ($0,300) $10.383 100th 12.000 T 10% 12/7/2007 87

Bought Call at $0.945 $10.383 90th 8.750 T 10% 30% 1/3/2008 87
Sold Call at ($0.230) $10.383 100th 13.000 T 10% 1/3/2008 87

Bought Call at $0.490 $10.383 100_ 9.950 T 10% 40% 2/1/2008 87

Bought Call at $0.800 $10.383 100th 11.100 T 10% 50% 3/3/2008 87
Sold Call at ($0.240) $10.383 100th 15.000 T 10% 3/3/2008 87
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